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ABSTRACT. We establish the L2-solvability of Dirichlet, Neumann and regu-
larity problems for divergence-form heat (or diffusion) equations with time-
independent Hélder-continuous diffusion coefficients on bounded Lipschitz do-
mains in R™. This is achieved through the demonstration of invertibility of
the relevant layer potentials, which is in turn based on Fredholm theory and
a systematic transference scheme which yields suitable parabolic Rellich-type
estimates.
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1. INTRODUCTION

In this paper, we prove the L? solvability of the Dirichlet, Neumann and Regu-
larity problems (DNR problems for short) for divergence-form parabolic equations
of the form

8tu(X, t) - VX . (A(X)qu(X, t)) =0
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on bounded Lipschitz domains in R™ (n > 3), under the assumption that A(X) is
uniformly elliptic, symmetric and Holder-continuous.

Let us very briefly recall some of the basic results in the field of second-order par-
abolic boundary value problems with time-independent diffusion coefficients on low
regularity domains, which are the predecessors of the present paper. For the sake
of brevity, we confine ourselves to only mention those investigations for parabolic
equations which have dealt with the solvability of the boundary value problems
mentioned above. In [5], E. Fabes and N. Riviere proved the solvability of the L?
Dirichlet and Neumann problems on bounded C' domains. This paper paved the
way for subsequent developments in the field. Since the appearance of [5], the inves-
tigations of the parabolic boundary value problems have been concerned with either
lowering the regularity of the boundary of the domain or lowering the regularity of
the matrix A appearing in the equation or both. Another goal is to consider L?
boundary value problems for various values of p (i.e. p other than 2).

In [6] E. Fabes and S. Salsa investigated the caloric measure and the L? (p > 2)
solvability of the initial-Dirichlet problem for the usual heat equation in Lipschitz
cylinders. In [2], R. Brown studied the L? boundary value problems and the layer
potentials for the heat equation on bounded Lipschitz domains in R™. The next
step was taken by M. Mitrea in [I0], where he proved the LP-solvability (for suit-
able values of p) of DNR problems for divergence-type heat equations with smooth
diffusion coefficients on compact manifolds with Lipschitz boundary. Our investi-
gation in this paper is the continuation of these lines of study by further pushing
down the regularity of the diffusion coefficients and assuming only Hélder continu-
ity, which together with the assumptions of ellipticity and symmetry will yield the
L?-solvability of DNR problems.

In [I1], M. Mitrea and M. Taylor proved the solvability of the DNR problems for
elliptic equations involving the Laplace-Beltrami operator with Holder-continuous
metrics on Riemannian manifolds with Lipschitz boundary. Later in [8], C. Kenig
and Z. Shen used the method of layer potentials to study L? boundary value prob-
lems in a bounded Lipschitz domain in R", with n > 3, for a family of second-order
elliptic systems with rapidly oscillating periodic coefficients. As a consequence,
they also established the solvability of the DNR problems for divergence-form el-
liptic equations Vx - (A(X)Vxu(X)) = 0 on the aforementioned domains under
the assumptions that A(X) is uniformly elliptic, symmetric, periodic and Holder-
continuous. Our paper could be considered as a parabolic counterpart of [8] and
[11].

We shall now briefly describe the main results of the paper and the structure of
this manuscript. We recall that a bounded domain Q C R" is called a Lipschitz
domain (with Lipschitz constant M > 0) if 92 can be covered by finitely many open
circular cylinders whose bases have positive distance from 02, and corresponding
to each cylinder Z C R"™ there exists:

e a coordinate system (2/,x,), with 2/ € R""! and x, € R, such that the
Tn-axis is parallel to the axis of Z;
e a function ¢ : R"~! — R satisfying the Lipschitz condition

lo(a’) = ey < Mla' —y'|, o',y € R,
such that
1) QNZ={(",zn) € Z 2, > )}, IANZ={(2',2,) € Z:2, = p(z')}.
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As mentioned earlier, we consider the parabolic divergence-type equation
(2)  Lau(X,t):=0wu(X,t)— Vx - (AX)Vxu(X,t)) =0 in Qx(0,T),
where 0 < T < oo and €2 is an open bounded Lipschitz domain in R™, n > 3. We
assume that the real matrix A(X) = (a;;(X)) verifies the following properties:

(A1) Independence of the time-variable: A = A(X);
(A2) Symmetry: a;; = aj;, 4,5 =1,...,n;
(A3) Uniform ellipticity: for certain y > 0,

- 1
ple? <> a(X)&8 < ;|£|2, X, eRY
i,5=1

(A4) Hélder regularity: for some k£ >0 and 0 < o < 1,
lai;(X) —a;; (V)| < kX -Y|¥, X, YeR" ij=1,...,n

To state the aforementioned DNR problems, one defines the lateral boundary of
Q2 x (0,T) as Sy := 00 x (0,T). Moreover the conormal derivative 0, associated
with the operator £ 4 will be defined as

(3) aVu(Q> t) = aVAu(Q7 t) = <VYU(Y7 t)lY:Q > A(Q) NQ>7 (Qa t) € St,

where Ng = (n1(Q), - .., n,(Q)) denotes the unit inner normal to 9 at @, which
is defined a.e. on 0f2. The conormal derivative is sometimes denoted by 0,, to
emphasize its dependence on the matrix A. One can also define the tangential
derivative Vr of a function u by

(4) VTU(Q,t) = Vyu(}/, t) — <VY’U,(K t)‘Y:Q,NQ>NQ, (Q,t) € Sr.

Given these preliminaries, we are interested in the solvability, in the weak sense
(see section 8 for the proper statements), of the following problems:

ly=q

Dirichlet’s problem Neumann’s problem
Lau=0 in x(0,T), Lau=0 in x(0,T),
u(X,0)=0, XeqQ, u(X,0)=0, X eQ
u=f¢eL?Sr) on Sr. d,u= f € L*Sr) on Sr.

Regularity problem

Lau=0 in Qx(0,T),
uw(X,0)=0, XeQ,
u=fe&H"/2(Sr) on Sr.

To achieve our goals, in section [2] we introduce the notation and recall some
basic harmonic analytic tools which will be used throughout this paper. In section
Bl we prove quite a few new estimates for various derivatives of the fundamental
solution of parabolic divergence-type operators with Holder-continuous diffusion
coeflicients, and also prove the corresponding estimates for the Fourier transform
of the fundamental solution in the time variable. It should be noted that although
the estimates that are obtained are similar to those in the constant coefficient case,
this doesn’t simplify the study of the solvability of the DNR problems in our setting.
Indeed even in the elliptic divergence-form case studied in [8] and [I1], one also has
the same estimates as those for the constant coefficient Laplacian, but that by no
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means simplifies the problem. The major difficulty in the study of low regularity
elliptic and parabolic problems is to show the invertibility of the corresponding
layer potentials, which is a significant task for equations with rough coefficients.

In section @ we study the parabolic single- and double-layer potentials associated
to the operator £4 and establish the L? boundedness of the boundary singular
integral corresponding to this operator as well as the L? boundedness of the non-
tangential maximal function associated to the double-layer potential and that of
the normal derivative of the single-layer potential. In this section we also prove
a couple of jump formulas for the aforementioned operators and also show the
L? boundedness of the non-tangential maximal function associated to a fractional
derivative of the single-layer potential. The proofs of the L? boundedness here is
somewhat simpler since it can be done using parabolic Calderén-Zygmund theory,
as was carried out by Brown [2] in the constant coefficient case. Next, in section
we consider the Fourier transform of the equation £ u(X,t) = 0 (in time) and
establish the estimates proved in section [ for the Fourier-transformed equation.
These estimates will be very useful for us in one of the central sections of our paper,
namely section

Here we have an approach which allows us to transfer in a systematic way esti-
mates for equations with smooth coefficients to those with Hélder-continuous coef-
ficients. Briefly, the transference method works as follows. One writes the original
Holder-continuous diffusion matrix A as B 4+ C' where B = A + A — A" and
C = A — A, with a smooth diffusion coefficient A and a suitable A such that
[Clloe = [|[A®) — Ao can be made arbitrarily small by choosing r small enough.
Then the first step is to prove Rellich estimates for the smooth part A and then
transfer those estimates to B. Moreover, those terms in the invertibility estimates
for the operator associated with A that involve C' can be handled using the small-
ness of ||C|l and suitable L? boundedness estimates. Apart from the proofs of
the L2-solvability of DNR problems, this transference method is one of the main
achievements of the present paper.

In section [{] we prove the invertibility results which are the key to the solvability
of the DNR problems. This is done by using all the information that we have
gathered up to that point and an application of Fredholm theory. Finally, in section
Bl we very briefly outline the solvability of the Dirichlet, Neumann and regularity
problems, which is, as usual, a standard consequence of the invertibility of the
relevant singular integral operators.

2. BASIC NOTATION AND TOOLS

One of the conventions in the theory of boundary value problems on low-
regularity domains, which we shall follow hereafter, is that interior points in the
domain  will be denoted by X,Y, while those of 02 will be denoted by P, Q.
Furthermore, it is also important to warn the reader that when we write dP or dQ
in the integrals that are performed over the boundary, then dP or d@ denotes the
surface measures do(P) or do(Q).

We sometimes write a < b as shorthand notation for a < Cb. The constant C
hidden in the estimate a < b can be determined by known parameters in a given
situation, but in general the values of such constants are not crucial to the problem
at hand. Moreover the value of C' may differ from line to line.
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Now let QF := Q and Q= := R" \ Q. Then for some a > 0 one defines the
non-tangential approaching domains y4(P) C QT and v_(P) C Q™ as follows:

(5) 14 (P) :=={X € Q:|X — P| < (1 + a)dist(X,00)},

(6) v—(P) := {XER"\Q:|X—P\<(1+a)dist(X,8Q)}.

It is important to note that, for every P,Q € 9Q and X € 4 (P), one has
. 1

and

(X =Q[=[P-Q|-|X-P|[>[P-Q|-(1+a)|X—-Ql,
which imply that

Q X-Ql>s—IP-Ql

These estimates will be used in sections @ and Blin connection to the L? estimates
for non-tangential maximal functions associated to various operators.

Given (B) and (@) and a function u, for every (P,t) € Sr, the non-tangential
mazimal function u* is defined by

(9) uf(Pt):= sup |u(X,t)|.
Xev+(P)

We consider also the non-tangential limits

(10) ut(Pt):= lim |u(X, 1),
X—P
Xevy(P)

(11) u (Pt) = )}gnp [u(X, 1)
Xey-(P)

The two limits defined above are the ones that appear in the jump relations
occurring in this paper; see sections [l and [l
We denote by M7 and Mpq the Hardy-Littlewood mazximal operators on R and

0N respectively, that is,
1
Mi(B)(t) = sup Ih(s)] ds,

r>0 2T [t—s|<r

and

Maa(g)(P) = sup ! /am{p_QK}'g(Q)'dQ'

r>0 rn-t
It is well-known that both operators are bounded in L. We write M to refer to

My or Mg, indistinctly. We also recall the following well-known result which will
be used in the proofs of our L? estimates in sections @ and Bl

Lemma 2.1. Let ¢ be a positive, radial, decreasing and integrable function. Then
sup |67 % F(w)] < [|o] L1 M(F)(w),

where * 1is the usual convolution in R™, ¢.(w) = ¢(w/r)/r™ and m =1 or m =
n— 1.

We shall also make repeated use of the so-called Schur’s lemma.
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Lemma 2.2. Let X, Y be two measurable spaces. Let T be an integral operator
with Schwartz kernel K(x,y), x € X,y €Y,

Tf(z)= /Y K(z,y)f(y) dy.

If
[ 1K@y <a
for almost all x and ’
[ K@ ldr< s
b'e

for almost all y, then T extends to a bounded operator T : L*(Y) — L*(X) with
the operator norm

1T L2(vy—r2(x) < Vab.

For the application of the Fredholm theory in section [{] we would also need the
following elementary functional analytic lemmas. We include the proofs for the
convenience of the reader.

Lemma 2.3. Let 6 > 0, Q be a bounded domain in R™ and C be the operator
defined by

9(Q)
C P::/ ——=t——d@, P €.
WP = [ G

Then, C is a compact operator in L?(052).
Proof. We write

Cl9)(P) = . K(Q - P)g(Q)dQ, P e,
where K(Z) := |Z|~"*1%9. Analogously we consider, for each ¢ > 0, the operator
C. associated to the kernel K_(Z) := (|Z| +¢)~"+1%9. Since

00

— 2 S S—
|| ma@-rragar < 55 < .

for each ¢ > 0, C is a Hilbert-Schmidt operator and hence it is compact. Moreover
Lemma and the Lebesgue dominated convergence theorem yield

[C: = Cll200)—1200) < [1Ke = Kl|L1(90) — 0, as e — 0.
Therefore C' is a compact operator. O

In the estimates for the difference of the parabolic single-layer potentials asso-
ciated to two different diffusion coeflicients, the following equality from the theory
of Markov chains is useful.

Proposition 2.4 (Chapman-Kolmogorov formula). Let r, s and t be real numbers
with r < s <t andlet A\ > 0. Then
(12)
“AMw—v[?  —Alv—ul? t—8\"/2/8 —p\"/2/t —pr\—N"/2 —Aw—ul?
2(t—s) 2G-m du = (2 *”/2(_> ( ) ( ) 20—

/ i e e v = (2m) 3 3 3 e

See [7, Proposition 3.2.3] for a proof of the Chapman-Kolmogorov formula.

We shall also need the following elementary functional analytic lemma, which is
useful in connection to the invertibility of the boundary singular integral.
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Lemma 2.5. Let T be a bounded linear operator from a Hilbert space H into itself.
Furthermore, assume that T is injective, has closed range, and that T* — T is a
compact operator. Then T is also surjective.

Proof. Since T is bounded, injective and has closed range, it is well-known that
ind(T + K) = ind (T) for all compact operators K : H — H, where indT :=
dim Ker T—dim Coker T', denotes the Fredholm index of T. Therefore, since ind(7T") =
—ind(7*) and ind (T*) = ind (T'+ T* — T) = ind (T), due to the compactness as-
sumption on T* — T, we also have that ind (T') = —ind (T). Therefore ind (T') = 0,
which together with the injectivity of T', yields the surjectivity of T |

Lemmas and [Z7] below are taken from [8] and will be used in the proof of
the parabolic Rellich estimates in section

Let rg := diam Q < 0o. We choose a cube Qq C R™ such that 2 C Qg. We call
2Qq the cube with the same centre as Qg but with the double size.

Lemma 2.6 ([8, Lemma 7.1]). Given a matriz A satisfying properties (Al)-(A4),
there exists A € C*°(2Qq \ 0L2), such that A = A on 9Q. Moreover (A1)—~(A4) hold
for A with a certain Holder exponent ag € (0, ] and

1

N S
(13) IVAXIS Gerx ony—a

X €200\ 99.

Lemma 2.7 (|8, Lemma 7.2]). Let A be a matriz satisfying properties (Al)—(A4).
Fiz 6 € C°(—2rg,2rq) such that 0 < 0 <1 and 8 =1 on (—rg,79). Define, for
each 0 <r <1,

dist(X, 89))} ~

A(X), X e 2QQ,

AW (X) = g(dist():, 8(2))

AX) + [1 - 9(

,
where A is the matriz given in LemmaZB. Then A" satisfies properties (A1)—(A4)
with the same Holder exponent oy € (0,a] as in Lemma Moreover

1AC) = Ao < 70

In the investigation of the solvability of the regularity problem, we would need
to deal with fractional Sobolev spaces. The fractional derivatives are defined as
follows:

Let f € C®(—00,T) and f(t) = 0 for t < 0. Then letting I'(c) denote Euler’s
gamma function, one defines the fractional integrals and fractional derivatives of f
via

I f(t) = 1)/0t(t f(s)idds for 0<o<1

— st

and

(14) Dgf(t) - {6t]10f(t) for 0<o< 17

O f(t) for o=1.

Furthermore, for o1, o5 in (0,1) and o1 + 02 < 1 one has the following identities
for the fractional integrals and derivatives:

Io, (IU'Q(f)) = 01+c72fa
D7 (D72(f)) = D772 f.
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Note that one also has

(15) D7 f(r) = @j%“ (1 +isign(r)) |1° F(r).

where f(7) = [ e ! f(t) dt. This will be useful in connection with the L? esti-
mates for the fractional derivative of the single-layer potential.

Now given St as in the introduction of this paper, the fractional Sobolev space
H'/2(S7) is the closure of space {v; v = u|g,., u € CX(R"1), u(X,t) =0 for t <

0} with respect to the norm

1
T 2
1/2
ol irsragsyy = { / /@ Q<|vTv2+D/v|2+|v|2>dpdt} ,

where Dt1 /? i the fractional derivative defined using (I4) and Vr is the tangential
derivative defined in ().

The following estimate involving fractional derivatives, which has been taken
from Brown’s thesis [2], will play an important role in the proof of parabolic Rellich
estimates in subsection

Lemma 2.8. Let f,g € C*°(—o00,T) and f(t) = g(t) =0 fort < 0. Then,

|/ "D gt | 5 ( / “rwra) / ipgopa)”

We conclude this section by pointing out that in what follows, due to the ele-
mentary and standard nature of the arguments and lack of space, we will follow the
common practice of refraining from comments on justifications of the legitimacy of
interchanging the order of integrations and that of differentiations and integrations.
Certainly, all these operations can be fully justified in each case under consideration
by a careful glance at the relevant proofs.

3. ESTIMATES FOR THE FUNDAMENTAL SOLUTION OF L4
WITH A HOLDER-CONTINUOUS MATRIX

Let I' and I'* be the fundamental solutions in R™ for the operators £4 and L%
respectively, that is,

LAT(X,tY,8)=06(X —Y)i(t—9), LAT*(Y,5,X,t) =6(X =Y)i(t — s),
where § denotes Dirac’s delta function and L7 is the adjoint of £4. Note that if A
is symmetric, £L4u = —08, — V- (AVu). Also one has

I'(X,t;Y,s) =T"(Y,s; X, 1), X, Y eR", t #s;

see e.g. [3, Lemma 3.5]. Moreover, in the case of time-independent matrix A, we
have that

I'X,t;Y,s) =T (X,t—s;Y,0), X, YeR" t#s.
From now on, we simply write the three-argument function I'(X,Y,t — s) to refer

to the above quantity when there is no cause for confusion.
Recall the relation

/ [(X,Y,t)dt =T(X,Y), X,Y eR",
0
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where I represents the fundamental solution to the elliptic operator V - (AV:); see
e.g. [1l p. 895].

Next we collect some pointwise estimates for the fundamental solution, which
shall play a basic role for the estimates of the forthcoming sections. Note that the
constants appearing in the estimates below will depend on various combinations of
n, i, k and «; see the introduction for the definitions of these latter constants.

The following two lemmas are well-known for the fundamental solutions of the
divergence-type operators under much weaker conditions than those stated here,
but since the regularities lower than Holder-continuity don’t concern us in this
paper, we confine ourselves to the statements below.

Lemma 3.1 ([I]). Assume that (A3) holds. Then for every X,Y € R™ andt,s >0

one has that
(X4 s)| < e clX=Y?/(t=s)
t; (D).
| ( Yy 7S)|N (t—S)n/2 X(, )()
Lemma 3.2 ([12, Property 10, p. 163]). Assume that (Al) and (A3) hold. Then,

for every £ € N, X)Y € R"™ and t > 0 one has
e—clX=Y|?/t

¢
T (XY, ) S — ez X(0.00) (B):

Later on, in proving the L? estimates we would also need estimates on the spatial
derivatives of the fundamental solution.

Lemma 3.3. Assume that (A1)—(A4) hold. Then for every m € N such that
Im| <2, X, Y € R" and t > 0 we have
e—clX=Y|?/t
m m

where 9% = O - ---- O if m = (mq,...,my) € N" and |m| =my + -+ +my,.
Proof. The bound for X-derivatives can be found in [9] eq. (13.1), p. 376]. To obtain
the corresponding estimate for the Y~ derivative, define T'(Y, X, t) := I'*(Y, X, —t) =
['(X,Y,t) and observe that it satisfies LoT(Y, X,t) = §(X — Y)§(t). Therefore

—c|Y =X|?/t
e

O

The following few lemmas are entirely new and will be useful in the later sections.

Lemma 3.4. Assume that (A1)—(A4) hold. Then, for every £ € N; X, Y € R™ and

t > 0 we have that
. e—c\X—YP/t
(1) [0xOvT(X,Y,t)| < WX(0,00)(t)7
e—clX=Y*/t

(i6) |0xT(X, Y, 8)| + [0y 0T (X, Y, 1) S Sz X(0,00)(2),
where Ox = Oy, for some j =1,...,n.

Proof. We only prove (i) in detail and briefly comment on the proof of (i7). Fix
X, Y € R" 0 < s < t. Using the well-known semigroup property of the fundamental
solution (see e.g. (2.41) in [3]), namely

T(X,Y,t— ) :/ T(X,Z,t — 1) T(Z,Y,r — 5)dZ,

n
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for any r € (s,t), we have

OxOyT'(X,Y,t —s) = oxI(X, Z,t —r)oyT(Z,Y,r — s)dZ.
RTL

Thus the estimates in Lemma [3.3] and Proposition 2.4] yield
OxOVT(X. Y.t 5)| (£ = 1)l — 8)(t — ")~ /2~ XY P/,

Taking r = (¢ + s)/2 we obtain ().
To prove (i), we observe that 0,(I'(X,Y,t—s)) = —0,(I'(X, Y, t—s)), so following
the same line of argument as in (¢), using Lemmas B.2] and B4l yields (iz). O

For the fractional derivative defined as ([4) we have the following estimates.

Lemma 3.5. Assume that (A1)—(A4) hold. Then, for every X, Y € R™ and t > 0
we have that

2
e—clX=Y?/t

. 1/2
(2) |Dt/ X, Y,t)] < WX(O,OO)@),

2
e—c|X—Y\ /t

. 1/2 1/2
(ii) 10x Dy*D(X, Y, )] + |9y D;*D(X, Y, 1)] < WX(0,00)(t)7

2
e—clX=Y] /t

2
(i74) |8th/ I'X,Y,t) < WX(O,OO)@).

Proof. To prove (i) it is enough to assume that X # Y, which according to Lemma
B part (i7) yields the continuity of I'(X, Y, t) for X # Y and ¢ € (0, 00). Therefore
using the continuity of I'(X, Y, ¢), the definition of the fractional derivative (with
I'(1/2) = /7), and integration by parts, we obtain

"T(X,Y,t—s) I'(X,Y,0) POT(X, Y, t —s)
VDT (X, Y, t :a/ . ds = ——2— +/ e
o T ) =0 0 Vs Vit o NZ

PX,Y,0) (200X, Ys) o / 0.T(X.Y,5)
= — —_as A
Vit 0 Vi—s 2 Vi—s
t/2 ¢
_ I'X,Y,t/2) / I'(X,Y,s) ds+/ 0,I'(X,Y,s) ds
t/2 o 2(t—s)3/2 12 Vi—s

Now using Lemma [B2] to estimate each of the three terms above yields (¢). The
proofs of (i) and (¢i7) differ marginally from that of (¢); however in the proof of

(i1), instead of using Lemma B2 one has to use Lemma B4 (i7). The details are
left to the reader. O

ds

ds

In our transference scheme, which would enable us to transfer invertibility of layer
potential operators associated to smooth diffusion coefficients to the invertibility of
non-smooth layer potentials, the following simple lemma is very useful.

Lemma 3.6. Let Ay and As be two diffusion coefficients, with the corresponding
fundamental solutions T4, (X,Y,t — s) and T 4,(X,Y,t — s). Then the following
equality holds for the difference of fundamental solutions:

FA2(XaKt - S) _FA1(XaKt - S)

n

= /j/naziFAz(X,z,u)azjrAl(z,m_S_U) (As(Z) — Ar(2)) dZ du.

ij=1
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Proof. Integration by parts yields

> / 0.0 4,(X, Z,u) 0.,T 4, (Z,Y,t — s — u) (A2(Z) — A1(Z)) dZ du
0 R™

ij=1
= (/ / 0., (AL (2)0,Ta, (Z,Y,t — 5 — )T a, (X, Z,u) dZ du
ij=1 "0 JR"

- / 82]' (AQ(Z)aziFAz (X7 Za 'U/))FAI (Z7 Y, t—s— U) dZdu) .
0 Rn

Now the claimed equality follows by also observing that

0T A (Z,Y, t—5—u)—V - (A (Z)VD4,(Z, Y, t —s—u))=6(Y — Z)6(t — s —u),
0L 4, (X, Z,u) =V - (A2(Z)VD 4, (X, Z,u)) = 6(X — Z) 6(u). O

In [5], the problem of the invertibility of boundary singular integrals was handled
by utilizing the time independence of the Laplacian in the heat equation and per-
forming a Fourier transformation in the time variable. This is an approach which
we also adapt here and has numerous advantages. However, it behooves us then
to get suitable estimates for the fundamental solution of the Fourier-transformed
operator. To this end, we define the truncated Fourier transform of a function h as

n(r) == Fo(h)(7) = /O h e ITR(t) dt.

If (A1) is satisfied, we can take the Fourier transform in time in ([2) and get the
new equation

(16) EAQ(X, 7):=—ira(X,7) = Vx (A(X)Vxﬂ(X, T)) =0, XeQ,
for each 7. This way, the parabolic equation becomes an elliptic equation depending

on the parameter 7, which we assume to be fixed hereafter. Moreover, it is clear
that

f(X,Y,T):/ e (X, Y, t)dt, X,Y €R",
0

is the fundamental solution of (IG). The following lemmas establish estimates for

~

T(X,Y, 7).

Lemma 3.7. Assume that (Al) and (A3) hold. Then, for every N € N and
X, Y € R" we have that

i IIliIl{L (|TH‘( —Y |2)_N}
I'X,Y, <
‘ ( Y 7T)| ~Y |): _'}7‘|n72 )

T # 0.
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Proof. An integration by parts and Lemma lead to
(71X = Y))ND(X, Y, 7)]

- |X—Y|2‘/ a;v(e*iT‘X*YVS)F(X,K|X—Y|23)ds
0

<X YP [T VX - VP ds
0

VPR [ @MY, Y- ) ds
0

<X — YN /OO . ds < — 1
~ o (X —Y[2s)n/2+N 0~ X — Y =2

For various derivatives of I’ one also has the following estimates.

Lemma 3.8. Assume that (Al)-(A4) hold. Then for every ¢ > 0, m € N such
that /m| <2 and X,Y € R™ we have that

TS - 1

(@) [OXT(X, Y, 7)[ + [y T(X, Y, 7)| S X —y[zm

. = 1
(@) [0xOyT(X,Y,7)| S Xy
7|

(ZZZ) |8XF(X3 KT)| + |ayF(X, Ya 7—)‘ 5 m, T # 0,
. feay -~ |7'1 — 7-2|ﬁ
(w) |8YF(X,Y,T1) - 8YF(X,KT2)| S, m,

0,1).

formn >3 and all B €

Proof. (i) and (ii) are straightforward applications of Lemmas B3] and B4 (7).

For (#ii), if ¢ = N € N, we can proceed as in the proof of Lemma B.7 taking
into account Lemma [B4] (7). Finally, if ¢ is not an integer, we use the following
simple interpolation argument. Namely, write ¢ = N + 0, where N = |¢] € N and
0 € (0,1). Then using (i) for the integer values of ¢, we obtain

0xD(X, Y, 7)| = |0xD(X, Y, 7)|'?|oxT(X, Y, 7)|°

< ||~ 1-6 |7|~ (V4D 6 |7|—9
~ (|X_Y|n71+2N) (|X_Y|n—1+2(N+1)) = |X — Y|r—1+20
The proof of the estimate for 8yf is exactly the same.

Statement (iv) is a consequence of the elementary estimate |e~1™ — e~it72| <
[t(r1 — 72)|%, valid for all 0 < 3 < 1 and Lemma[3:3} Indeed we have

10y T(X,Y, 1) — Oy (X, Y, )| < / le™Hm — 717219y (X, Y, t)| dt
0
e—clX=Y?/t

§|7—1_7—2‘5/ t5|ayF(X,Y,t)|dt§|T1—7'2|B/ tﬁwdt
0 0

11 — 7" T s (n3-28)/2 g < 11— 72|” ,
~ |X_Y|n71725 0 ~ |X—Y|”71*2ﬁ

provided that n > 3 and S € (0,1). O
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For the Rellich estimates in section [6] we would also need the following general
lemma.

Lemma 3.9. Assume that (A1)—(A4) hold. Let g =0 or ¢ =1/2 and let B be the
operator defined by

B(P) = [ [IT(P.Qr)g(QiQ. P eon.
Then,
IByllr200) S l9llrza0), g € L*(09),

where the estimate is uniform in 7.

Proof. By Lemma and the symmetry of the kernel, it is enough to show that

/ PE(P,Q. QS 1, P e,
o0

uniformly in 7.
If ¢ = 0, by Lemma B8] (7), we just need to check that

/ __dQ 1, Peof.
00 |Q — P["2 ™

Locally, we can write P = (P, o(P’)), Q = (Q", ¢(Q")), P',Q" € R™"™! for a certain
Lipschitz function ¢. Moreover, since |[Vyl|/r~ < 1 and 0 is a compact set, there
exists M > 0 such that |Q" — P'| < M, for every Q,P € 0. Then, the above
integral is equal to

/ L+ [Ve(@)P 10
Q' er™1 (|Q' _ P"Q + ‘@(Q') _ @(P’)|2)(”_2)/2

Q' —P'|<M
dq’
S —— <
~ | Qern?! |Q’ —P’|”*2 <1, P €.
|Q —P'|<M

Suppose now that ¢ = 1/2. We are going to proceed as before but with a slight
modification in order to avoid the dependence on the parameter 7. We use the
improved estimate in Lemma [3.7 with N > 1 and write the corresponding integral
in R*! as
/ |72 min1, [|7](1Q" = P/ + [p(Q") — o(PIP)] ™V} 1 Ve dQ

Qern-1 (1Q" = P2 + |o(Q') — (P)[?)(n=2)/2
o[ eGP,
~ Jgrern— Q' — P'|2

: —2N
_ / min{1, |Z|7*"} iz
ZcRn—1 Z'n72

4z / 4z
— /4 ———<1, Peon.
/R"‘lﬁ{lz<1} Zr=2 0 Jgnanqizyzy 207N

O

The following lemma will also be useful in dealing with the transference of the
invertibility of boundary singular integrals.
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Lemma 3.10. Let A, and Ay be two diffusion coefficients, with the corresponding
fundamental solutions T4, (X,Y,7) and T4, (X,Y, 7). Then the following equality
holds for the difference of fundamental solutions:
fAl(XaKT) - fAz(X7KT)
=Y | 0.Ta,(X,2,7)0.Ta,(Z.Y,7)(A(Z) — A1(Z)) dZ.

i,j=17R"

Proof. The proof is a consequence of Lemma and taking the Fourier transform
in the time variable. ]

4. PARABOLIC LAYER POTENTIAL OPERATORS; SLP, DLP AND BSI

The main operators, concerning elliptic and parabolic boundary value problems
are the layer potential operators. One defines the parabolic single- and double-layer
potential operators by

t
S(F) (X, 1) ::/O LQF(X,Q,t—s)f(Q,s)des, Xeq, t>0,
and

D()(X,1) = /0 ,T(X,Q.t — 5)[(Q.5) dQ ds

o0

_ Z /0 /ag a;j(Q)n;(Q)0y, T(X,Y,t — s)|,_, f(Q, ) dQ ds

i,j=1

= > DY(f)(X,t), XeQ, t>0.
i,j=1
The single- and double-layer potentials (which we shall sometimes refer to as SLP
and DLP) satisfy the equation £4u = 0 with zero Cauchy data. However to solve
the DNR problems, one needs to study the boundary traces of these operators. To
this end, one considers the boundary singular integral (or BSI for short)

K(F)(P,t) = lm Ko (f)(Pt), P €dQ, t>0,

where
ICs(f)(P7t) ::/ 8VF(P’Qat_5)f(Q,S)deS
0 o0
=Y [ [ e @ni@a, .0, (@ 5) d@ds
ij=1
= i K& (f)(P,t), &>0.
1,j=1

Remark 4.1. Note that one uses the principal value in the integral defining the
boundary singular integral because the points P and @ in the integrand are both
on the boundary and can get very close to each other resulting in an undesired
behavior in the exponential function hidden in the integral kernel of K when ¢t and
s are close to each other. The principal value is not needed in the integral formulas
for the single- and double-layer potentials because the point X is an interior point
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while @ is on the boundary; hence they are separated. Also, as we shall see in
Proposition below, it makes no difference if we consider the principal value in
“time” or in “space”.

Remark 4.2. We also need to consider the adjoint operator

t—e
K (/)(P.1) —;grg)”Zl/ | o PIny (P9I, Qut = 8), Qo) dQus

Note that this presentation is valid thanks to our assumption A* = A. All the
results that we are going to prove for K are also valid for K£* due to the same
behavior of their corresponding integral kernels.

4.1. L? boundedness of BSI. For the application of Fredholm theory in showing
the invertibility of the relevant boundary integral operators, the following bound-
edness result is crucial.

Theorem 4.3. Assume that (A1)—(A4) hold. Let e > 0. Then,

IKe(Dlr2s) SN llz2esey: [ € L*(Sx).

Proof. The idea behind the proof is as follows. First, one takes the Fourier trans-
form in time of K.(f) and rewrites the resulting operator as an elliptic boundary
singular integral plus some error terms. For the elliptic part which contains cancel-
lations, we take advantage of the results in the elliptic theory, previously established
in [8], while the error terms will be controlled by the Hardy-Littlewood maximal
function Mygq. Finally an application of Plancherel’s identity allows us to return to
the original operator. Now, let f € L?(S) and i,5j = 1,...,n. For every P € 99
we have

—

K& (f)(P,)
/ / / a;; (Q)n;(Q)0, jF(P, Yit—s),_of(Q, s)e T dQ ds dt
(17) .
:L/ ai; (Q)n; (Q /ﬁ 7(Q, s) a T(P,Y,t - )hEQe—"hﬁ}dsdQ
o0

- [ w@u@fen] [ ayir<P,Y,<>|Y=Qe*“<d<} aQ.
o €

Then we split the above integral as follows:

L —

K& (f) i= Li(f) + L(f) + Is(f) + Ls(f) + Is(£),
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L(f)(Pr) = /6 e F@TOTPY, a0,
\/_

)= ol a. —ir¢
= [ R Yo, e o

1(1)(P.7) = FyQ)] | 0T (PY.0py e ac aQ,

/35m{|PQ>\/E}

e = | Fo@n) [ 0,10y e dc] de
20N{|P—Q[>max{VE =1}

@) = [

MN{Ve<|P-QI|<

£,(@.7) ([ 2ury.0y_ole - ] da.
i

-~

and Fi;(Q,7) = a;;(Q)n;(Q) f(Q, 7).
First of all, observe that

LR, < 2K (J(-,7))(P),

where K represents the elliptic boundary singular integral given by

(5>0

£ (g)(P)i=su| [ 0 (Q)ns(Q)0, T(P,Y ), o9(@) Q)
9QN{|P—Q|>5}

Thus, the L?(S.)-boundedness of the integral I; follows from [8, Theorem 3.1].
Next, we deal with the remaining integrals I to I5.
From Lemma it follows that

o0 . o0 dC 1
—ir¢ < ~
/E 9y, T(PY, (), dq ~ ). (D2 T c-1/2

Hence (A3) yields

1
IL(f)(P7)] D2

~

/ 7@, 7)) dQ < Mog(F(» 7)) (P).
00N {|P—QI<VZ}

Lemma [3.3] once again yields

c i € o—clP—QI*/¢
[ ey e s [

1 oo
/ e *s(m=D/2 gg

[P = Q" Jop—qp/e
—c|P—QJ?/e

<& -

~ |P _ Q|n—1

Next, we apply Lemma [2.1] to obtain

2
e—clP=QI* /e .

BOEANS [ e f@1ae S Maam)P)
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On the other hand, using Lemma [3.8] (4i7) for any N € N\ {0} and using Lemma
211 it follows that

~

QN{|P—Q[> —L }%dQSMaﬂ(}\(',T))(P).

Vil

Finally, we once again use the fact that [e=7¢ — 1| < |7¢|?, for all 0 < 8 < 1,
and therefore Lemma [3.3] yields

1
LIS /d

(18)
> ¢ T
‘/0 0y, T(P,Y,()}y_o (e —1)dC‘N|T\ ; de
- |7"ﬁ /Oo e 55(n=3-28)/2 go |T|’6
P —Q|"=1=28 [, P —Q|r—1=28"

Using this estimate and Lemma 2., we obtain

~

I P, <78 R ) dQ < Maa(f(-,7))(P).
()P S /MP_QSJT} o i 4Q S Mon(FC1)(P)

Summing all the pieces together, the L? boundedness of the Hardy-Littlewood
maximal function and Plancherel’s theorem yield the desired result. ]

Remark 4.4. The Banach-Steinhaus theorem, together with the above uniform L?
boundedness and the pointwise convergence of IC. f for functions in C°(S«), yields
the convergence of K. in the L? norm to the L? bounded operator K. Furthermore,
based on this fact and on the estimates for I'( P, @, t), which are of the same nature
as in the constant coefficient case, standard Calderén-Zygmund theory yields that
the operator K is bounded on LP(Sy) for any 1 < p < o0.

As a consequence, we obtain the following pointwise convergence result.

Corollary 4.5. Assume that (A1)—(A4) hold. The operator given by

,C(f)(P’t) = Sup‘lcs(f)(P’t)|v Peof, t>0,

e>0
is bounded in L?(Ss). Hence, for every f € L?(Ss) the limit
K(f)(P,1) = lim K.(f)(P.1), P € o, t>0,
ezists almost everywhere.

Proof. Define I1(f)(P,t) as
t
| [ ai(@n @0, 1Pt = 91(QuoH(5..Q)dQ s,
where H(s,t,Q) = (X{t—s>a}(5) — X{|P—Q|2+t—s>5}(Q’S))' Let us also consider

I2(f)(P,t) == KLI(f)(P,t) — IL(f)(P,t). For the sake of simplicity, here and in the
rest of the proof, we suppress the dependency on the i, j parameters. Then, using
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the estimates for dy I" from Lemma [3.3] and following a similar argument as in the
proof of Theorem we obtain

(19) sup |12 (f)(P,1)| S Moo (Mi(f)(t)) (P).

e>0

Now observe that for each (Py,t1) € S(P,t,¢), where

S(P,t,e) == (B(P, Ve/3) N aQ) X (t—e/3,t+¢2/3),
we have
(20)
(f)(Pt) =K(f)(Pr,t1) — K (f(Q, S)X{‘P_Q‘2+t_sgg}(st)> (P1,t1)
[ P =) = K(PLQu = ) o gprar sy (Q3)/(Qu5) dQs.
where K(P,Q,t) = a;;(Q)n;(Q)0,,T'(P,Q,1).
We claim that, for any 1 < ¢ < 2,

(21)

sup |IZ(f) (P, )]
e>0

S Moo(Mi(KF)(£)(P) + (Maa(Mi (£ () (P)" + Mi(Maa(f)(£)(P).

Averaging the second term on the right-hand side of 20) over S(P,t,¢), Holder’s
inequality with 1 < ¢ < 2, and the L? boundedness of the operator I (see Remark
[44] above) yield

sl |

S(P,t,e)

5 g_nTH /
S(P,t,e)

1/q
S (EL/ 1£(Q, )| des> < (Moa(My(IF(OI")(P)Y,
{IP-Q?+t—s<c}

K (FQXpgpiace} (@ 9)) (Prty)| dPy dt

1/q
K (f(Q7 S)X{|P_Q\2+t_s§5} (Q7 3)) (Pla tl)‘q dp dtl)

with constants independent on . Also, clearly we have

|S(P7t,5)|71/ IK(f)(Pr,t1)] dPydty S Maa (M (Kf)(t))(P).

S(P,t,e)

Thus it remains to show that the last term on the right-hand side of (20)) is
bounded uniformly in € by M1(Maa(f)(P))(t). To this end we observe that the
aforementioned term is bounded by a constant times

t—c+|P-QI?
/ag/o 0, T(P,Q,t —s) — 0, T(P1,Q,t — s)| | f(Q,s)| dQds

t—e+|P—-Q|?
+/ / 10, T(Py.Qut — 5) — 8, T(Pu, Q.11 — 9)| |£(Q. )| dQds.
oNJo
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Therefore, using the mean value theorem and Lemma [3.4] we have that the expres-
sion above is bounded by

t*5+|P*Q‘2 eiC‘Z*Qr"/(tfs)
T (nt2) /2 dQd
\/5/652/0 SUp ] (t _ 8)(n+2)/2 |f(Q’ 3)‘ Q S

Ze[P,Py

t75+|P7Q‘2 efc‘PlfQF/(Tfs)
“/{m/@ Sup ez /(@ 8)] dQds,

TE[t,t1]

where [a, b] denotes the segment connecting the points a and b.
The analysis of the two terms above are quite similar, so we confine ourselves to
dealing with the first one. To this end, we decompose the boundary integral in the

first term above into two integrals: one over 992 N {|P —-Q| < \/¢e/ 2} and another
over its complement. The first resulting integral can be bounded by

R F{ (2|
\/_/agm{p Q|<\/7}/ (t — 5)(n+2)/2

t—e/2 .S
e [ 20UCE s S My (Mon((P)0)

dQ ds

where the last step follows from Lemma [ZIl Using the triangle inequality we have
that |Z — Q| > C|P — Q)| for Z € [P, P]. Hence the term which is defined by

integrating over 92 N {\P - Q| > \/6/2} is bounded by

\/_/oo e—c&/(t—s)/ —c|P Q1% /(t—s) |f(Q )| de
€ — -_— , s
o (t—s)5/4 690{\P—Q|>\/5/2} (t —s)n/2-1/4

A 1£(Q, s)|
‘f/ (t—s)/* /am{u» QI>v/e2) [P Q" ?

S Mi(Maa(f)(P))(1),

dQ ds

where the last step follows once again from Lemma 2Tl This ends the proof of the
claim for I2(f)(P,t).

Now, using ([I3) and (1)), the boundedness of the Hardy-Littlewood maximal
functions and Remark [£4] we obtain the desired boundedness result for IE, from
which the pointwise convergence follows at once. ]

In connection with the jump relation for the double-layer potential, the following
proposition will prove useful.

Proposition 4.6. Let f € L?>(St). Then for a.e. (P,t) € Sr,

t—e
lim O,T(P,Q,t—s)f(Q,s)dQds

e—=0 Jo

00
t
= lim/ / O, T(P,Q,t—s)f(Q,s)dQds.
=20Jo Joon{|P-Ql>vE}
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Proof. Since

t—e
/ aVF(Pant_ S)f(QaS)deS
0 o0

t
_ / / 0L (P,Q.t — 5)(Q. 5) dQ ds
0 Joan{|P-Q|><}
t—e
/ / 0,0 (P, Q.1 — 5)f(Q. ) dQ ds
0 ONN{|P-Q|< e}

t
- / / O, T(P.Q.t — 5)/(Q, ) dQ ds
t—e JOON{|P—-Q|>/<}
tLf(Pt) + Jef(Pt).
It will be enough to show that, for all f € C°(St),

(22) [sup [Ie fl[L2(s) S 1f 2 (s
e>0

(23) [sup [Je flllr2(s.0) S 1l 22(520)
e>0

and

Now (22) would follow if we could show that
t—e
sl [ ] 0@y (Q) B, D(P.Y.1 ), (@) dQds
(25) >0 Jo  Joan{P-qI<vE)
S Ma(Moaa(f)(P))(1).

But then Lemma [33] yields that the left-hand side of (28] is bounded by

t—e i—e
A9 5) < -z [ Moalf(5)(P)
/ /agmﬂp Ql<2v7} (t— 5)(n+1)/2 dQds S e ; = S)("+1)/2 ds

S Mi(Maa(f)(P))(2),

where in the last step we applied Lemma 2.l This shows ([22). To prove (23)), it is
enough to show that

t
sup | / / 0 (Q)n;(Q) 9, T(P.Y.1 — 5),,_ F(Q. 5)dQds]
t—e JOQN{|P-Q|>/=}

(26) e>0
< Mi(Maa(f)(P))(1).
Hence Lemmas B3] and 2] yield that the left-hand side of (28] is dominated by

_C‘P Q| /(t—s) Od
/ta/asmﬂp Q> e} (t—s)(n+1)/2 | (Qv5)| Qds

1£(Q,3)]
7d d
/t 5~/890{P_Q>\/g} |P_Q|n+1 Qds

S g Moa(f(-;5))(P)ds < Mi(Maa(f)(P))(?),

t—e

and (23) follows easily from this.
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Since the proofs of both sides of ([24]) are similar, we confine ourselves to showing
that lim._,o I. f(P,t) = 0. To this end, without loss of generality, we translate the
limit from the point P to the origin and hence aim to prove that lim._,o I f(0,t) =
0. Note that in dealing with this limit, we can locally write P = (P’,¢(P’)),
Q= (Q,p(Q"), P',Q € R"L for a certain Lipschitz function ¢ with |p(P")| <
|P'|w(|P’]) where w > 0, ||w|lpe < [|Ve|lre <1 and lim; o+ w(t) = 0. Then, we
have that

1.£(0,1)
t—e
Z / /R 0y, L(0,Y,t = 8)|,_ o o Fig(Q',5) dQ' ds,

i "IN{Q P (@) 2<e)

where Fyy(@/,5) = i (@, o(@)ns (@, o @) 1@ 9(Q), 5) VIT VR @)P.

Observe that since Fj; € L?(St), in order to show that lim. o I.f(0,t) = 0,
it is enough, by a standard density argument, to show the result for F;;(Q’,s) =
g(Q") h(s) where g and h are smooth compactly supported functions. Moreover,
using [4, Lemma 4.4] we have that lim. o I. f(0,t) = lim. o I. f(0,t) where

f(O

t

(27) / /

: / / 9,,1(0,Y,t — 5)\,,:(@,#,(,9,))9(@ ) h(s)dQ' ds.
ij=1 R™=1N{]Q’|<V/e}

Now we split ([27) into the following three pieces:

t—e
61F(0a}/7t_5) i ’ —31F(O,Y,t—s) o )
/0 /Rnlm{@/|<\/g} ( Y ly=(a’.e@") Y ly=(a’,0)

x g(Q') h(s) dQ" ds
t—e
] 0y 00.Y,1 = )1y (9Q) 1(5) — 9(0) () 0 ds
0 JreingQisve |
t—e
+ / g(0) h(s) / 0y, I'(0,Y,t — s)‘y=(Q,’O> dQ’ ds
0 Rr=1n{|Q’|<Ve}
I”lf(O t)+ I”Qf(O t)+ I”3f(0 t).
Observe that the mean value theorem and Lemma yield that

1Y, £(0,0)] < / : / @) 2
t -_ S
! R-10{|Q'|<VE} (t —s)(nt2)/2

"12/s

o—cl
<[/ Q100D e 4 ds
e JRPIN{|Q/|<VE} s(n+2)/2
o 1
<ve( [ AV Q) ([~ b s
( R —10{|Q'|<VE} )( c s(n+2)/2 )

° 1
~ ") dQ’ ——5ds) —0 0.
(v/RnlﬁﬂQ'Sl} w(\/g|Q |) Q ) (/1 3(n+2)/2 S) ’ € _>
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Using again Lemma [3.3] and the mean value theorem to g, we get
e—clQ'1?/(t—s)

. t—e
119, £(0,1)] < / / QS g ds
? 0o Jeongeisve (B s
EpelQ'/s
5/ / o dsdQ)
Rr-1n{|Q/|<yE} Je 8"

dQ/ (oo}
S(/ ﬁ)(/ e_rr”/Z_er)N\/E—>O, e — 0.
R-10{|Q/|<vE) @] 0
Finally, note that T'(X,Y,t — s) = To(X,Y,t —s) + I'1(X,Y,t — s), where

e~ (AT (I(X=Y),X=Y) /4(t—s)
(t — s)n/2(det A(Y))1/2
See e.g. [9] for the details. Now we claim that

FO(vaat_ S) =C,

9, To(0.Y,t —5)_ dQ =0.
/Rnlm{cz'<ﬁ} ! oo

This follows by using the same reasoning as in the proof of Lemma [B.3] and the
oddness of the resulting kernel.
Now for I'y one has the estimate

e—clX=Y|?/(t—s)

(28) |0y T1(X, Yt —s)| < (t —5)nHi—a) 2 X(009) (t—s),

where 0 < a < 1 is the Holder exponent appearing in assumption (A4). The esti-
mate (28)) follows from those in [9 p. 377] and once again from the same reasoning
as in the proof of Lemma Therefore

t—e
lim / ‘8%].—‘1(0, K t— S)‘Y:(Q/ 0 | dQ/ dt = 0,
0o Jrroingeisve ’

e—0

since ([28) allows one to apply the Lebesgue dominated convergence theorem. This
in turn yields that lim. o I”’; (0, ) = 0, and therefore we obtain lim. o I. f(0,t) =
0, which concludes the proof. ([l

4.2. L? boundedness maximal DLP. The estimates for non-tangential maxi-
mal functions of the layer potentials are crucial for establishing almost everywhere
convergence of the solutions to the initial data as well as the jump relations, which
will be used in the analysis of the invertibility problems. In analogy with the usual
heat equation, the following L? estimate holds.

Theorem 4.7. Assume that (A1)—(A4) hold. Then for f € L*(Sx) one has
|

where (-)F denotes the non-tangential mazimal function defined in ().

Proof. Fix i,j = 1,...,n. Let P € 9Q, X € v+(P) and set ¢ := |X — P|?>. Then

we can write
DY (f)(X,t) = K (f)(P,1)
+ S ()X, Pot) + Jo(f)(X, Pt) + J3(f)(X, P.t) + Ju(f) (X, P,t),

<
peisy S I lzacs,
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where

t—e
LWWEQ:/ / Fi(Q.t.5)
o Joan(p-qli<ave)
X |0y (X, Yt = 8)y g = O, D(PY,t = 5)), | dQ s,

ly=q

t—e
npeern= [ f Fy(@Q.t,5)
0 OON{|P-Q|>2/=}
X |0 (XYt = 8)y Ly = O, D(PY,t = 5),, | dQs,

ly=q

t
Mﬂ@ﬁﬂ:/ / Fi(Q.t, )0, T(X, Y.t — s),,_, dQ ds,
t—e Joon{ P—qi<2vz}

t
Mﬂ@ﬁﬂ:/ / Fi(Q.t, )0, T(X, Y.t — 5),,_, dQ ds,
t—e JOOQN{|P—-Q|>2y=}

and Fij (Qa ta 3) = Q4 (Q)nJ(Q)f(Qa 3)'
By Lemma we easily obtain

o 1/(Q,5)]
| ()X, Pt)] S /0 /890{|P—Q|§2\/E} mdQ ds

ngqwzO_fﬁ%%%%;%%ld<QM(A%QUXPD®7

where in the last step we applied Lemma 211
For J; we first use the mean value theorem and then Lemma B (7) to get

(29)

|J2(f)(X, P,t)|
/ / If(Q,s)||X —P| sup ‘VXayiF(va’t_5)\X:Z,YzQ‘de5
20N{|P—Q|>2vE} Ze[X, P
t—e
Q,s)|
sve[ sup i 4Q ds,
o Joan{ip—q|>2yz} zelx,p) | Z — QP2 (t — 5)5/4

where [X, P] denotes the line segment which connects the points X and P. More-
over, since | X — P| = /&, if |P — Q| > 24/, then |X — P| < |P — Q|/2 and
therefore

(30) \Z—Q|>|P—Q|—\X—P|>|P%Q| for |P—Q|>2Ve Z¢el[X,P)

Hence, the last integral in (29) can be controlled by

R 1f(Q,5)]
—_— ——— - —dQd
\/E/o (t —s)5/4 /BQO{P—Q|>2\/E} |P—Qn—1/2 Qs

et [ HoalIE D i < My MonlNP) 0

0

where we have used Lemma [2.1] twice.
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For Js, estimate () and Lemmas B3] and 2] yield

B t e—ce/(t—s)
NP5 002 [ ey Man(1 (. 9)(P) ds

t—s)
< Mi(Maa(f)(P))(1).
Finally, (30), Lemmas and [2.7] yield

T el P—QP? /(1)
| Jo(F) (X, Pt)| S /tie /é)Qﬂ{|PQ>2\/E} W\f(Q,SNdeS

_ /[ @40 g
~ i - [P — Q!
e JOQN{|P-Q|>2=}
1 t

S z Moo (f(-,s))(P)ds < My(Moapa(f)(P))(1).

t—e

In conclusion, we obtain the pointwise estimate

sup [P (f)(X, )] S K™ (f)(Pot) + Mi(Moaa(f)(P)(t),  (P.t) € S

Xevy+(P)

Hence to end the proof of this proposition, we use Corollary and the L? bound-
edness of the Hardy-Littlewood maximal operators. ]

Remark 4.8. Since Lemma B3 part (¢) and Lemma B4 part (i) yield the same
estimate (as far as the decay in |X — Y| is concerned) for the second derivative
of 03T(X,Y,t) and 0%, '(X,Y,t), using a similar argument as in the proof of
Theorem [£.7], one has

(31) |(vsirz

< € L*(S).
(s 12y f (Sc)

This will be important for the invertibility of the BSI associated to parabolic
equations.

4.3. The jump relations. The discontinuity of the double-layer potential in the
non-tangential direction across the boundary is reflected in a precise way in the
following jump relation.

Proposition 4.9. Assume that (A1)—(A4) hold. Let f € L?(Sw). Then,

lim, D(f)(X,t)::F%f(P,t)+IC(f)(P,t), ae. (Pt) € S
Xevy+(P)

Proof. Taking into account Theorem [ 7]and using standard techniques, it is enough
to see that, for every f € L?(S4) such that f € C2°(Sw),

lm D)(X.7) = %f(P, N+ KJ)(P.7), ae P e
XE’YZ(P)
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Let i,j=1,...,n, P €0 and X € v.(P). As in (I7), we can write
PO = [ as@u@F@ ] [ 2,00 e ac]

- | a5(@u(@F QN0 XY, dQ

+ [ a@u@F@n[ [0 Y0y e - nac ag

= AP ()X, 7) + A ()X, 7).
Recall that, from the elliptic jump relation (see for example [8, Theorem 4.6]),

Jim Y A (X7

(32) Xevyy(P)i,j=1
1~ ~ —~
_f(P T) + lim aVF(Pa Q) (Qa T)dQ
T2 =20 Joan{|P-q|>E}

Moreover,
(33) Jim - AG ()(X,7) = A7 (F)(P7),
—P

Xey+(P)

by Lebesgue’s dominated convergence theorem. Indeed, estimates (I8)) and (8)) yield

i F(Q.7)] dQ
. < <
Pl s | s | m iy <o

where it was important that ]?is bounded. Observe that the constants involved in
the above inequalities might depend on 7 but not on X.

It remains to see that the second term in the rlght hand side of ([B2)) plus the
sum of the right-hand side factors of ([B3]) equals IC( f). Since the integrals A5 (f)
are absolutely convergent, we easily get

lim a,T(P,Q)f(Q.7)dQ+ > A (f)(P,7)
e=0Joan{|P-Q|>vE} i,j=1
= lim 8,1(P,Q,7)f(Q,7)dQ.

=20 Joan(|P-Ql> Ve
On the other hand, by Proposition [4.6] we have that
K()(P,1) —hm/ / 0,0(P, Q.1 — $)£(Q, 5) dQ ds.
oQN{|P—Q|>V<}

e—0

Hence, proceeding as in (7)), we conclude that

o~

K(f)(P.7) = lim 2.1(P,Q,7)f(Q.7) dQ.
=0 Joan(|P-QI> e}
Notice that we have used (see Corollary A1)
K(f)(P,-) — K(f)(P,-), &—0, in L?*(0,00),
and the continuity of the Fourier transform in L?(0, c0). O

For the normal derivative of the single-layer potential one has the following jump
relation.
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Proposition 4.10. Assume that (A1)—(A4) hold and let f € L?(S). Then we
have

A (S(N)F(Pt) = i%f(P, )+ K (f)(Pt), ae (Pt)€ Sx,
where 0, is defined as in @) and (-)* is defined as in ([I0) and ().

Proof. We observe that the integral kernel of 9, S is similar to that of DLP’s and
hence verifies the same estimates. Therefore proceeding as in the proof of Proposi-
tion [£.9] we will obtain the desired jump relation. a

As a consequence of the jump relation above and the definition of V1 one sees
that just as in the case of constant coefficient operators

Vr(Sf)T =Vr(Sf),
where Vr is defined as in ({); see also [2].

Furthermore, taking the limit in the integral defining the SLP, using the estimate
(BJ) and the Lebesgue dominated convergence theorem yield that

(SHT=(SH

4.4. L? boundedness of the maximal fractional time-derivative of SLP.
In connection with the problem of invertibility of the single-layer potential and the
regularity problem, we would also need an L? estimate for the fractional deriva-
tive of the single-layer potential. The fractional time-derivative of the single-layer
potential is defined as

t
DM2S(F)(X, 1) ::/0 | DIPPX.Qt-9f(Q9)dQds. X e t>0

Our goal is to prove the analogues of the estimates derived for the DLP for
the fractional derivative of SLP defined above. To this end we need a series of
results showing the L? boundedness of various operators related to D'/2S. Let
¢ :R""! — R be Lipschitz and define a kernel .#" by

H(P',Q'1) = Dy (D((P', o(P), (Q' (@), 1)):
Since ¢ is Lipschitz it follows that J# (P, @', t) satisfies all the estimates in Lemma
if we replace |X — Y| in the right-hand sides of those estimates by |P' — Q’|.
Now let 7(P',Q") == /[P — Q']2 + [p(P’) — ¢(Q')|? and for any ¢ > 0 define for
f € L?(R"! x (0,00)) the operator Ty, acting on f by

¢
T.f(P',t) :/ / H(P,Q' t—s) f(Q,s)dQ ds.
0 Jr(p.Qy>e

One now proceeds by investigating the T.(f) and Tf := lim._,oT.(f) for all
f € L?(R"! x (0,00)). However in the proposition below, we view those f whose
domain have been extended to R"~! x R in such a way that f(Q’,t) = 0, for t <0.
This enables us to take the Fourier transform of f(Q’,t) in ¢, which will prove
useful.

Proposition 4.11. Let R} ™" :=R""1 x (0,00) and f € L*(R"}""). Then one has:
(7) |‘T€f||L2(Ri—l) < ||fHL2(Ri—1) where the constant hidden in the right-hand

side of this estimate doesn’t depend on €.
(i4) The limit lim._o T-(f) exists in the L*(R"}™") norm and therefore it is
legitimate to define T f as this limit.
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Proof. To prove (i), using (IT), we observe that the time-Fourier transform of 7. f
is bounded by

TIPS [ R P, @ @) Q)4

Now Lemma 3.7 yields

min{1, (|7[7(P",@")*) "}
H(PLQ)

and therefore we can proceed as in the proof of Lemma 39 with ¢ = 1/2 to show

that

IT((P', o(P)), (@, (@), 7)| S

[ IR P, (@ (@) QS 1.

Thus, Lemma and Plancherel’s theorem imply the boundedness of T f.

The proof of (i) is standard since it amounts to showing that the sequence {7 f}
is Cauchy in Lz(Rifl). This is done by using Fubini’s, Plancherel’s and Lebesgue’s
dominated convergence theorems. The details are left to the reader. O

Now if one uses the fact that for (P’,t) > supp (f) one has
t
Tf(P',t)= / H(P,Q' t—s) f(Q,s)dQ ds,
0 JR}T!

then thanks to Lemma B35 one can follow the exact same steps in [2 Appendix
A, Proposition A.3] to show that ||TfHL2(R171) S ||fHL2(R171). Moreover, setting
T.f :=sup.~T:(F)(P’,t) and following the same argument as in [2 Appendix A,
Theorem A.5], one can show that

(34) ”T*fHL?(Ri’l) S ||fHL2(R1*1)~

We would like to emphasize once again that these L? estimates follow using the
same method as in the constant coeflicient case in [2], because the proofs there
are all dependent only on estimates for the kernel J# (P’,Q’,t — s), which due to
Lemma are the same as those in the constant coefficient case. As usual the
maximal function estimate (B4) yields that, for f € L2(R"}™"), one has

e—0

Tf = hm/ / H(P,Q' t—s) f(Q,s)dQ’ ds,
(@)

for almost all (P’,t) € R’}
Now using the definition () of the boundary of the Lipschitz domain €, one can
transfer the operator T' to S by setting

y=1 P, - '8)dQ’ ds.
55%/ /6Qm{|P Q|>e} ( Gt S)f(Q7S) Qs

Therefore using the boundary coordinates (P’, p(P’)), one sees that

Tf((P', (P’ T(fV14|Ve?)(P't

and hence all the results above for T" and T, are also valid for T and i
Finally, following the same arguments as in |2, Propositions A.7 and A.8], line
by line, one has the following two results.
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Proposition 4.12. Assume that (A1)—(A4) hold. Then

[Ear RS IS ) PRES R S A C)

L2(See

To establish the jump relation for the fractional derivative of SLP, one also needs
the following result.

Proposition 4.13. Assume that (A1)—(A4) hold and let f € L*(Sw). Then for
a.e. (P,t) € Sco,

lim  D/2S(f)(X,t) = Tf(P;t)
X—P
Xev+(P)

e—0

t
:nm// DYA(P,Q,t — 8)£(Q, 5) dQ ds.
0 Joonqir-ai>va)

The proof of this proposition is once again the same as the corresponding result
in the constant coefficient case in Appendix A of [2]. From Proposition T3] it
follows at once that

(D2Sf)t = (D)2Sf)™.

For the invertibility of the SLP discussed in subsection [Z.2] the following bound-
edness estimate plays a crucial role.

Theorem 4.14. Assume that Ay and Ay satisfy the conditions (A1)-(A4) and that
Ay = Ay on O2. Then one has for 0 < T < oo,

(35) 1V(Sa, =Sa)flzz(sm) 1Dy (Sa, =Saa) fluzse) + (S, =Sax) flluz(sa
S 1A = A2 lIZ2 1 fll 22 (sr)-
Proof. Since
D;*(Sa, = Sa)f(X.1)
(oo}
:/ 5 D24, (X,Q.t — 5) — Tay (X, Q. — ) £(Q. 5) dQ ds,
o Je
using Lemma we observe that the Schwartz kernel of the integral operator
D2 .
t (SA1 - SA2) 1s given by
Kl (X7 Q7 t— S)
=y / / 0..Ta, (X, Z,u) 8., DT a, (Z,Q,t — s — u) (A2(Z) — A1(Z)) dZ du.
i,j=170 JR"

Now we observe that since 4; = A on dQ for any point Q € Q and any Z € Q
we have

A(Z) — Ax(Z) = A1(Z) — A1(Q) + Ai(P) — Ax(Q) + A2(Q) — A2(2)
= A41(%2) — A1(Q) + A2(Q) — A2(2).

Hence, using the fact that A; and Ay are Holder-continuous matrices, we have
that for any point @ € Q and any Z € €, one has that

(36) A1(2) - A2(2)| S 1Z-QI",  O<a<l.
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Taking this fact into account, and setting L(s,t,u) = u(nil)/z (tisju)?ﬂ and

M =4, - A2||(1,é2, Lemma B3] and Lemma B35 part (i4) yield that

- t—s 67C|X7Z|2/u 67C|Z7Q\2/(t757u)
|K1(X,Q,t =) S M/ /n W D2 (= s —u)32|Z — Qn-1-a/?

e clX=Q—2Z"Ju o—c|Z|?/(t—s—u)
< M/ (s,t,u) / Z[p1=ar? dZ) du
< M/t ’ (s,t u)(/ e XA/ g2/t dZ) du
|Z]> (t—s—u)1/2 |Z|n—1-a/2

M/ e X QIR el ey
+ s t, u / ) U
|Z|< (t—s—u)1/2 |Z|n—1-a/2

=I1+J.

dZ du

Now using the Chapman-Kolmogorov formula ([I2]) we have

I

A

e du el X-QP?/t—s
M(A u(n+1)/27n/2(t —5— u)3/2+(n717a/2)/27n/2) (t — S)n/2

M(/t—s du )e—ch—Q—Z|2/t—s
o ul/2(t—s—wu)l-o/4 (t —s)n/2

1 du e—clX—-Q=Z|/t—s
= M(/o Wl72(1 — u)l—a/4> (t — s)(nt1)/2—a/d

efc|X7Q\2/tfs
= B(1/2, 04/4)M(t — 5)(nt1)/2=a/1

where B(-,-) is Euler’s Beta function.
To estimate J we observe that

e~eAX Q-2 fu el e
/|Z<(tsu)1/2 |Z|n—1=a/2

o0

e~ el X—Q=Z? Ju y—c|Z|? /(t—s—u)

dz
= /2—1—1(t—s—u)1/2<|Z|§2—j(t—s—u)1/2 |Z|n—1=a/2

~ Z 9i(n—2) 6—02*27'/2@ s u)—(n—l—a/2)/2

% / e—c\X—Q—Z\2/2u e—c|Z|2/2(t—s—u) az
271 (t—s—u)/2<|Z|<277 (t—s—u)l/2

<(t—s-— u)—(n—l—a/2)/2/ =X —Q=Z*/2u ,—c|Z|?/2(t—s—u) g7
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Therefore, using the Chapman-Kolmogorov formula (I2) again we obtain

S M(/t—s du ) e—clX—QI2/2(t—s)
~ o utD/2=n/2(4 g —y)3/2+(n=1-a/2)/2-n/2 ) (2t — 25)n/2
t—s du e—cX—Q—2|*/2(t—s)
=M ( /0 w2 (t — s — u)1*“/4) (2t — 25)7/2
e—cIX—QI2/2(t—5)
(t — s)(n+D/2=a/d"

< B(1/2,a/4)M

Thus
M
(X — QP2 +t—s)nth/2—a/a"
For the operator V(S4, — Sa,), we observe that its Schwartz kernel is given by

KQ(X,Q7t_ S)

|K1(XaQat_ S)' 5

— zn: /OO/ azkaZi]-—\AQ(-Xa Z,U)azj FAl(Z;Q,t—S—u) (AQ(Z) —Al(Z)) dZ du.
0 n

,5,k=1
This, Lemma B4 part (i), Lemma and (30) yield that
‘KQ(XaQ7t - S)|

hS / / 02,0, T4, (X, Z,u) 02, T4, (Z,Q,t — s —u)||A1(Z) — Ax(Z)| dZ du
0 n

o
S M/O /n (|12 — X2 i—u)(n+2)/2 (Z—-QPF+t— i_ ISV TEmrYE dZ du
< M
N (X - QP+t —s)nHi-a)/2]
Finally for Sa, — Sa, we observe that its Schwartz kernel is
Ks3(X,Q,t—s)

= Z /OOO Rn&iFAg(X,Z,u)azjFAI(Z,Q,t—s—u)(AQ(Z)_Al(Z))dZdu'

i, k=1
This, Lemma B3 and (36]) yield
|K3(X7 Q7t - S)|

5/ / 10T (X, Z,0) 0., T, (Z,Qut — 5 — )| |A1(Z) — Ao(Z)|dZ du
0 n

> 1 1
<M dZ d
A e e e P e e L
< M B M
S IX = QP 1= s~ (X = QF + = )t/ (/2
In conclusion, combining the above estimates we get
|K1(X5Q7t - 8)| + |K2(X7Q7t - S)| + |K3(X7Qat - S)'

< Mx(0,1)(8)
~ (|X _ Q|2 +t— 8)(n+1)/2—(x/4'
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Now observe that

X(0,4)(5) < Xon(s) 1
(IX — Q]2 +t — s)(ntD/2=a/a ~ ({ — g)1—a/8 [P — Q|(n—D/2=a/8"

Therefore, since the estimate in the proof of Lemma shows that

AR,
peoa \Joq |P — Q|(n=1)/2—a/8 ) ~ 7

su (/ ap ><1
Qea%z 90 |P—Q|(n*1)/27o¢/8 ~ b

and since
T t
X(0,1)(8) ) (/ ds ) a/8
su 2 ds) = su —— ) < sup t% <1,
osier </0 (t —s)t=o/8 osier \Jo (t—s)mal8) ¥ 52T

T T
X(0,0)(8) ) (/ dt ) a/8
su ( —— " —dt)] = su — | < sup (T'—s <1,
02onT /0 (t —s)t-a/8 oo \J, (t—s)-o/8 ogng( )

Schur’s lemma implies (35). O

5. LAYER POTENTIAL OPERATORS ASSOCIATED
TO THE FOURIER-TRANSFORMED EQUATION

As mentioned earlier, the independence of the diffusion coefficient matrix of the
time variable is an advantage here which enables us to perform a Fourier trans-
form in the time variable in the parabolic equation and bring it to a parameter-
dependent elliptic equation. However, one then needs to establish all the estimates
we derived in the previous sections for the corresponding layer potentials of the
Fourier-transformed equation.

To this end, we define the Fourier-transformed single- and double-layer potential
operators by

§7(9)(X) = /8 T(X.Q.rs(@do. Xeq
and

D™ (g)(X):= [ 8,I(X,Q,7)g(Q)dQ

o0

- Z /89 aij(Q)nj(Q)ayif(X7 Y, 1)y _09(Q) dQ
7,7=1

= > (D)) (X), XeQ

ij=1
We also consider the boundary singular integral

K™(g)(P) := lim KI(g)(P), P €09,

e—0
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K (g)(P) = / 9,8(P, Q. 7)9(Q) dQ
oN{|P-Q|>¢e}

=2 /am{P ol }aij(Q)nj(Q)ayf(P,Y,T)|Y:Qg(Q) dQ

ij=1
n

= ST KDY (g)(P), e>0.

ij=1
Remark 5.1. Note that we would also need to consider the adjoint operator, which
is given by

(K7)*(g)(P) = lim /8 055 (P)n; (P)0s F(X., Q. 7). 9(Q) dQ.

i,j=17 0QN{|P=Q[>e}

Once again, (K7)* and (K7) will satisfy the same L? estimates.

Remark 5.2. In subsections [B.Iland (.2 the constants hidden in the right-hand sides
of the estimates are all independent of parameter 7.

5.1. L? boundedness of the truncated Fourier-transformed BSI. The fol-
lowing theorem is one of the main tools in proving the invertibility of the Fourier-
transformed boundary singular integral.

Proposition 5.3. Assume that (A1)—(A4) hold and let € > 0. Then one has
IKZ(9)llz200) S lgllzzo), 9 € L*(09).
Proof. Let g € L?(09) and i,j = 1,...,n. We write, for each P € 912,

(KD)"(9)(P) = / ) }aij(Q)nj(Q)g(@)ayif(]?7 Yy o dQ
“ Vil
a;j (Q)n; > 0, T(P.Y Y:Qe—i‘f't dt| a
+/6(m{|P QI>max{e, —}} @ (Q)Q(Q)[/O (P, Y1), t} Q
+/ Jfaij(Q)nj(Q)g(Q)[/o 8y D(P,Y, )], (71t — 1)dt} dQ

=: [1(9)(P) + I2(9)(P) + I5(g)(P).
It is clear that o
[1(g)(P)| < 2K (g)(P).
Moreover, following the same method as in the proof of Theorem 3] for I, and Is,
we obtain the estimate

[L2(9)(P)] + [13(9)(P)] S Maa(9)(P). 0
Corollary 5.4. Assume that (A1)—(A4) hold. The operator given by
K"(9)(P) := sup[KZ(9)(P)|, P e oQ,

is bounded in L*(0Q). Hence, for every g € L*(0Q) the limit
K7(9)(P) := lim KZ(g)(P), P €0,
g

exists almost everywhere, and it also defines a bounded operator in L*(0%).
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Proof. The proof is standard and goes along the same lines as that of Corollary
O

5.2. L? boundedness of the maximal Fourier-transformed DLP. For the
Fourier-transformed double-layer potential one also needs to demonstrate the L?
boundedness of non-tangential maximal functions in order to show the correspond-
ing almost everywhere convergence and jump relations. To this end we have

Proposition 5.5. Assume that (A1)—(A4) hold. Then,
| (g

Proof. Fix i,j = 1,...,n. Let P € Q, X € v4(P) and take ¢ := |X — P|. We
consider the decomposition

(D7) (9)(X) = (K5.)™ (9)(P) + J1(9)(X, P) + Ja(g)(X, P),

Slgllzon), g€ L?(09).

L2(6Q)

where
Ji(9)(X, P)

-/ ai(Qn; (@)9(Q) [0, DX, Y, 7)o = 8, D(PY. 7))y, | @
9N{|P—Q|>2¢}

and

J2(g)(X, P) = / 055 (Q)n; (Q)9(Q)0, (X, Y, )y, _, dQ.

00N{|P—Q|<2e}

For J; we first apply the mean value theorem, secondly Lemma [3.8] (i), next the
relation ([B0) and finally Lemma 2] to get

[J1(9)(X, P)]

<

~

/ G@QIX — P sup Vx0T Y7y 0| dQ
a0N{|P—Q|>2¢} Z€[X,P]

1
= 9(@Q)] sp ————dQ
00N {|P—Q|>2¢} zeix,p) |Z = Q"

l9(Q)
< oA dQ S M P).
S 6/690{|PQ|>26} P—Qp Q < Moa(g)(P)

To estimate .Jo we just need Lemma B8 (¢) and estimate ({):

Ta(9)(X, P)| < / 19(Q)1|0,, T(X. Y1), | dQ
AQN{|P—Q|<2¢}

19(Q)]
- E/mﬂ{PQQe} X - Q| Q 5 Moo(9)(P)

Thus,

< (D)™ (9)(X)] S (KFT)™ (9)(P) + Maa(g)(P), P €0Q,

and the proof of this proposition follows from Corollary 5.4 O
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Remark 5.6. Since Lemma parts () and (é¢) yield the same estimate for the
second derivative of 9% '(X,Y, 7) and 8% '(X,Y, 7), using a similar argument as
in the proof of Proposition 5.5l one readily sees that

(37) |78 9n%

L2(00) < ||9||L2(asz)7 ge L2(59)~

This will be important in the proof of the Rellich estimates in section

Theorem 5.7. Assume that Ay and Az satisfy the conditions (A1)—(A4) and that
Ay = Az on 0. Then one has (uniformly in T)

(39) (@5 = ®aDa| o 140 = AL 100
and
(39) (A = 130, g, = 141 = AL 9l 2000,

for g € L2(09).

Proof. We only prove ([B9), since it will be the one we will be using later. Moreover
([38) follows at once from ([B9). The kernel of (K7 )* — (K7, )" is given by

n

Z (azlj(P)nj(P)aﬂiiFAl (X’ Q7 T)lX:P - azzj(P)nj(P)aﬂiiFAz ((Xv Q7 T)lX:P)'
i,j=1
Using the fact that a}j(P) = afj (P), Lemma B10, Lemma B8 (i4) and (), and
([B6)), we see that the aforementioned kernel is bounded by

[K(P,Q, )|

vy / 00,0, 4 (X, Z,7) ¢y 02T a (2,Q.7)||As(Z) — A(2)] dZ
i k=17 R"
1 dzZ M

< M < ,
~ R~ ‘P _ Z‘n |Q _ Z|7L—1—a/2 ~ |P _ Q‘n—l—a/Q

where M = ||A; — A2||<1x/>2. Therefore since both supgeaq [0 |[K(P,Q,7)|dP and
SUPpeaq [oq K (P, Q,7)| dQ are bounded by M, Schur’s lemma implies the desired
L? boundedness. O

5.3. The Fourier-transformed jump relations. Here we shall consider the
jump relations that are valid for the Fourier-transformed layer potential operators.
We start first with the jump relation for the Fourier-transformed DLP.

Proposition 5.8. Assume that (A1)—(A4) hold. Let g € L?>(0S2). Then,

1
lim D7 (¢9)(X)=F=-9(P)+K"(g9)(P), a.e P €.
X—P 2

Xey+(P)

Proof. From Proposition B3], by standard techniques and density arguments it suf-
fices to consider the case of g € C°(99Q).
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Let i,j=1,...,n, P €990, X € v+ (P) and 7 > 0. We have that

(D)™ (9)(X) = /aQ a;(Q)n;(Q)9(Q)9,, T (X,Y)},_, dQ

a;i(Q)n; - v e ¢
+ [ as@n@u@[ [ 2,1 Y.0) (e = ac] aq

=AY (f)(9)(X) + A5 (£)(9)(X).
As in the proof of Proposition [£.9] we get

n

o 1 ~
lim AT (9)(X) =F z9(P) + lim 2, I(P,Q)g(Q) dQ
Xé{zfp) ”Z::I 2 €20 Jaan{|P-Q|>c}
Jim A5 (9)(X) = Ay (9)(P).
—P
Xev+(P)

Moreover, it is straightforward to see that

lim 0,T(P.Q)9(Q)dQ + Y Ay (9)(P) =K' (9)(P),
€20 Jaan{|P—Q|>c} =
which allows us to conclude this proof. O

For the normal derivative of the Fourier-transformed single-layer potential, we
have the following jump relation which will be used in the proof of the invertibility
of boundary singular integrals.

Proposition 5.9. Assume that (A1)—(A4) hold. Let g € L?>(9S2). Then
1
0(87(9)*(P) = £59(P) + (K)*(9)(P), a.e. P €09

Proof. Since the integral kernel of 9,(S™) is similar to that of the Fourier-
transformed DLP and therefore verifies the same estimates, proceeding as in the
proof of Proposition £.8] we will obtain the desired jump relation. |

As a consequence of the jump relation above and the definition of V1 one sees
as before that
Vr(STg)" =Vr(STg)".
Furthermore, taking the limit of the integral defining the Fourier-transformed
SLP, using estimate ([B7) and the Lebesgue dominated convergence theorem we
obtain

(STg)t = (STg)".
6. PARABOLIC RELLICH ESTIMATES

6.1. Rellich estimates for the elliptic Fourier-transformed equation. Rel-
lich estimates are the most basic tools in proving the invertibility of boundary
singular integral operators appearing in the study of elliptic and parabolic DNR
problems. In this section we produce a systematic way to derive a family of Rellich-
type estimates which will be enough for proving the invertibility of our boundary
singular integrals. This is done by a rather general transference method which
transfers estimates valid for operators with smooth diffusion coefficients to those
for operators with Holder-continuous diffusion coefficients.
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We begin this section by recalling that ry < oo will denote the diameter of 2
and Qg is a cube that contains 2. Moreover 29 will denote the cube with the
same centre as Qg but with double the size.

In what follows it is important to note that by multiplying the Fourier-trans-
formed equation (I8) by u(X, 7) and integrating by parts one obtains the following
useful identity:

/ u(P,7)0,,u*(P,7)dP
r9)

(40)
/ Za” ) Ou(X, ) dju(X, 7) + ir [u(X,7)* | dX.

Now we start by proving some basic estimates concerning the solutions of the
Fourier-transformed equations. It is important to note that in all the estimates
that are established here (until the end of this subsection), the constants hidden in
the right-hand sides of the estimates are all independent of parameter 7.

Lemma 6.1. Let A be a matriz satisfying properties (Al)—(A4). Assume that
Lau =0 1in Q. Then for every e > 0,

J (9o i ) av s [ (ot e HEDE ap

Proof. The estimate follows easily by using ([@0) and Cauchy’s inequality ab <
ca® +b%/e, ¢ > 0. O

Lemma 6.2. Let A be a matriz satisfying properties (Al)—(A4) and assume that
Lau=0 i Q. Then

/89 u(P,7)[PdP < /Qi (|Vu(X77—)|2 + \U(X,T)F) dx.

Proof. Given a C! vector field H integration by parts (i.e. divergence theorem)
yields

/89<H, N(P))|u(P,T)]*dP
= i/ |u(X,7)|* (V- H)dX + Re Z H*(X) opu(X, 7)u(X, 7)dX.
QF Q=+

From this one deduces that
(41) / ju(P,7)[?dP < / (1u(X, DIVu(X, 7]+ [u(X, 7)) dX.
o0 Q*

Therefore [{@Il) and an application of Cauchy’s inequality to the term given by
|u(X, 7)||Vu(X, 7)| yield the desired estimate. O

Lemma 6.3. Let A € C*(2Qq \ 9N) be a matriz verifying (I3). Then for each
6 > 0 one has

/Qi IVAX)||Vu(X, 7)|? dX

1

< n—1l+a 2
<4 /8 sup[Vu(X,7)dP + <

/ |Vu(X,7)|?dX,
Q X Evs(P) O
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where v5(P) 1= v4(P) N{X € Q : dist(X,00) < 0} is a truncated cone with the
vertex P € 002 and ayg is the parameter appearing in (I3).

Proof. We confine ourselves to the proof for 7, as the one for QO is similar. Set
QT := Q and write it as a union of the sets F; and Es where E; := {X € Q :
dist(X,00) < §} and Ey := {X € Q : dist(X,09) > §}. Then using (I3) we have

/Q|VA(X)||VU(X,T)|2dX
:/E |VA(X)\|Vu(X,T)|2dX+/ IVAX)||Vu(X,7)|>dX

E>
2
5/ [Vu(X, 7)]

1
———dX + — X 24X
o, dist(X, o) X Fian) [E Vu(X,7)?d

2
< / / VXD qp
09 J [1X = P|<(14a)dist (X,00); dist(X,00) <5} dist(X, 0Q)1eo
1

2
+—5(17QO)L|VU(X,T)| dX
dX
< sup  |Vu(X,7)? / —————— | dP
/6§2X€’Y<S(P)| X,7)l ( |X—P|<5 |X—P|17‘1°)
1 2
+m/ﬂ|VU(X,T)| dX

1
55"—1+%/ sup |Vu(X,T)|2dP+T)/ Vu(X,7)?dX. O
9Q Xev;s(P) o(t—a0) Jo

For operators with smooth diffusion coefficients one has the following Rellich-
type estimate.

Proposition 6.4. Let A be as in Lemma and assume that EAu = 0 in Q.
Then,

(42)
/m (IVat (PR + Irllu(P, 7)) dP S /BQ (1000wt (P.7) + Ju(P, 7)[2) dP
and

2
@) [ wrenpars [ (VeueoR e op - MDD ap
o0 a0 c

+ 5"71+°‘0/ sup |Vu(X,7)[*dP,
o0 X€evs(P)

for any 6 > 0 and € € (0,£9(9)).
Proof. First of all we observe that [{0) yields
@) [ (IVa P+ D) dX S [ 10,0 (o) (P P
o+ o9
Applying Cauchy’s inequality to the left-hand side of [#4]) we also get

(45) / |T\%|vu(X,T)||u(X,T)\dX§/ 10, u* (P, 7)| [u(P, )| dP.
Q= o0
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Now, given a C! vector field H and using the Fourier-transformed equation (I8]),
an application of the divergence theorem yields
n
3 / (N(P), H(P)) ai;(P) 9t (P, 7) 8,0 (P, 7) dP
=109
n

=2Re Y Hy(X) [31' (dij(X) (X, ) 6ja(XaT))

(46) irj k=1 2F
—iru(X,7) O u(X, T)} dXx
+Z/ X) 0u(X,7) d;u(X, 7) dX,
4,j=1

where N denotes, as before, the unit normal vector to the boundary. Applying first
the divergence theorem and then (44) to the first term on the right-hand side of

[8)), we have
n

(47) ’2 Re S [ Hi(X)d, (aij(X) apu(X,7) d;u(X, T)) dX’

i k=17 QF
- ‘2Re / 0 Hyo(X) iy (X) Opu(X, ) 0;a(X, 7) dX
i,7,k=1
+ Z (P)dij(P)(%—ﬂ(P,T)@ku(P,T)dP‘
1,5,k=1

< | (|aVAui<P, V(P )|+ 100,06 (P,7)] (P, 7)) dP.
o9
For the second and the third terms of (6], we use @3 and [{@4) and Cauchy’s
inequality, which yield
(48)

‘iT/Qi w(X,7) O u(X,7)dX + Z/ X)ou(X, 1) 0;u(X,T) dX‘

7,7=1
S /a (0w PP + (P ' 9 (P ) AP

Observe that we can pick the vector field H such that (H(P), N(P)) 2 1 inde-
pendent of P € 0. Hence applying the ellipticity condition (A3) to the left-hand
side of (#G)), the estimates 7)) and []) to the right-hand side of (G) and also
Cauchy’s inequality, we will finally obtain

| (Ve P+ PR aP s [ (100 = (PR + fu(Pr)?) ap

which proves ([@2).
The proof of (@3] is a bit more involved and goes as follows. Given a C! vector
field H and using (IGl), an elementary calculation yields

Z Ok [(Hyiai; — Hiay; — Hjai) O;u0ju) = Z bij Oiu 0;u — 2721111 H; d;uu),
i,7,k=1 i,j=1 i=1
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where b;; = Oy (Hya;; — HiGr; — H;d,y). Therefore, the divergence theorem implies
that

3 [Py (1Pys P)

i,7,k=1

— Hi(P)ag(P) — Hj(P)dik(P)) ot (P, ) ;5 (P, ) dP

= / [QTZIm( Ora(X, ) u(X, 7))

(49)

+ 37 by (X) dul(X, ) dju(X, 7)} dX.
ij=1
Now since

i /asz ny(P) (Hk(P)dij(P)

ij,k=1

— H;(P)ay;(P) - Hy(P)asy(P)) dsu* (P,7) 9;u* (P, 7) dP

-3 (- /a () [H(P) iy (P) — Hy(P) iy (P)| 0 (P,7) 0,0 (P, 7) dP
ijk=1
- /8 () [H,(P) i (P) — Hi(P) iy (P)] o™ (P.7) 0, (P.r) dP
- /3 n(P) Hy(P) iy (P) ot (P, 1) 0;a (P, 7) dp),

equation ([A3)) yields that

(50)
Z%:I/Bgnk ) Hy.(P) ai;(P) diu™ (P, 1) 8;u* (P, 7) dP
— —“%:1/69 ng (P (P)ax;(P) — Hi(P) aij(p)} D (P,7) 0yt (P, 7) dP

- Z /8 () [Hj(P)aik(P)—Hk(P)aij(P)} ot (P, ) ;5 (P, ) dP

i,5,k=1
NS T

+ Z bij (X) Oyu(X, 7) 0;a(X, T)}dX

i,7=1
Now we observe that for fixed j (resp. fixed i) the vector
ni(P)[Hi(P) a;(P) — Hy(P) ai;(P)]

(resp. ng(P)[H;(P)aix(P) — Hi(P) a;;(P)]) is orthogonal to the normal vector
N. Therefore the first two terms on the right-hand side of (B0)) can be estimated
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by [oq |Vut (P, 7)| [Vru(P,7)| dP. Moreover, if we once again use the fact that
(H(P),N(P)) z 1, then using the ellipticity condition (A3) and (B0) we obtain

(51) / |vui(P,7)|2dP§/ |Vu® (P, 7)||Vru(P, )| dP
oQ oQ

+/ 27| [Vu(X, )| |[u(X, 7)| dX+/ |VA(X)||[Vu(X,7)|?dX.
Q+ Q+
Now since (5 yields that
[, rl1vu Dl nlax 5 [ et (e )l ju(Pr)] P,
Q+ o
estimate (BI)) and Cauchy’s inequality imply that

+ 2 9 9
(52) /an |Vu™(P,7)[?dP < /an (|VTu(P,7-)| + |7|ju(P, 7)] )dP
+ [ 19A) uCx, ) Pax.

The estimate above contains an undesired term, [, IVA(X)||Vu(X,7)]?dX,

which will be removed in what follows. To this end since A verifies all the as-
sumptions of Lemmas 6] and [63] using these lemmas we have (B2)):

/\vui(p,7)|2dP§/ (IV2u(P, )2 + |llu(P, 7)) aP
o0 o0

1
+5”—1+a0/ sup |Vu(X,T)|2dP+1—/ |Vu(X,7)*dX
99 X €vs(P) o(1=a0) Jou

s /m ('VT“(R T + ITHu(P,r)P) AP

+5”*1+“0/ sup  |Vu(X,7)]>dP
N Xevs(P)

1 + 2 |u(PvT)|2
+ Sy /m (s\w (P + 2= )dP,

where we have used the fact that |0, ,u®| < |[Vu®|. Next picking e sufficiently
small, say € < g9(d) < 1, we can absorb the term el f{m |Vu®(P,7)|?dP in the
left-hand side of the estimate above. This establishes ([43). O

Now we are ready to state and prove our first Rellich-type estimates for the
Fourier-transformed equation associated to the diffusion matrix A + A — A(™).

Theorem 6.5. Let A be a matriz satisfying properties (Al)~(A4) and assume
that A and AW with 0 < r < 1, _are defined as in Lemmas and 27 Set
B:= A+ A— A" and assume that Lpu = 0 in Q. Then for all § € (0,00(r)) and
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e’ € (0,e((0,7)), we have the following Rellich-type estimates:

(53)
/{m (IVat (P + Irllu(P, 7)) aP S /{m (10vsut (P.7)2 + Ju(P, 7)) dP,
2
/ \Vui(P,r)\QdPS/ (\VTU(P,T)\Q—I—|T||u(P,T)|2+M) dp
(54) o0 o0 €
vortren [ |upt P ap
o0
2
[ e pap s [ (M o (o
(55) 2Q oQ €

+ on oo () H (P, T)P) dP,
where (Vu)} denotes the non-tangential maximal function of Vu.

Proof. By definition, we have that B := A + A — A and B satisfies properties
(A1)—(A4). The idea is to transfer the Rellich inequalities [@2]) and (@3], which are
valid for the smooth matrix /I, to the corresponding ones for B.

Let m;; be the matrix associated with A — A and bi; with B’s. Observe that
by the construction of A,

m;;(X) =0 when dist(X,09Q) < ror,
where 7( is the diameter of 2. Since Lpu=0in Q, it is clear that

ZAU = —itu — Z 81[(1)1] — mij) 6ju] = Z 61(72’7/,] 8]’11) in Q.

i,j=1 1,5=1

Hence, we can decompose u = w + v, where EAAw =01in Q and
n n
(X, T) = — Z 8yifA(X, Y, 7)mij(Y)0y,u(Y,7)dY =: Z v (X, T),
ij=1"% Q=1
where I' ; denotes the fundamental solution I' considered in section Bl but here we
emphasize its dependence on A.
First we prove ([B3]). We observe that applying [@2) to w yields

(56)
(|Vui(P77-)|2 + |THU(P,T)|2) AP
o0
S /asz (|Vw:t(P,T)|2 + | 7||w(P, T)|2> dP + /(99 (|V1}3‘:(P7 7-)|2 + |r]|v(P, 7_)|2> AP
S [, (Gt @R B nR)ap s [ (9= + rpenf) ar
N /89 (|8u3ui(P77—)|2 + |u(P, 7,)‘2) AP
+ /aﬂ (|Vvi(P, 2+ |7||lv(P,7)]2 + |v(P, 7_)|2) ap,

where we have used that A = B on 99, and |8, vE] < [VuE]. It remains to control
the integrals involving the function v.
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Applying Lemma B.§] (7), (#¢) and (iii) (taken with ¢ = 1/2), we have that

Vu(Y,
VOE(P,7)] + [7]M2 s (P,7)] + [vig (P, )] </ [Vul¥. 1l
on{ly-Plzrory Y = P

gi/|vu(y,7)|dy, P e o0.
rhn Q

ay

Thus,
(57)

/89 (IVeEP DI + I7llogg (P, 1) + [ois (P )2 dP —/ Vu(Y, 7)|? dY.

Now applying Lemma to the term [, [Vu(Y,7)[*dY in the above estimate
and inserting the resulting estimate in (b)), we arrive at

/BQ ('Wi(P, )+ |rlju(P, T)|2) P

1 + 2 2
(1+—r2n)/{m (10050 (P.7)2 + [u(P, 7)) dP.
This proves (G3).

We proceed with the proof of (B4]). We observe that applying (43) to w yields
(58) / \Vu*=(P,7)]*dP < / [Vw*(P, T)|2dP—|—/ IVoE(P,7)|* dP
o9 o9 19)
24 2 Jw(PT))?
< [ (VrunP +elpo(pon? + HET0) ap

+ 577,714’0&0/ Sup |V'LU(X7 7—)|2 dP +/ |V’Ui(Pg T)‘de
1}

Q Xeys(P)

[u(P,7)P
S [ (VruPoR + il + 5P ap

+5"—1+a0/ [(Vu)f(P,7)|*dP
o0

P. 2
+ [ (vt P+ P+ rllee? + UED ) ap
o0 &

+ 5”*”&0/ sup |Vu(X,7)]?dP.
N X evs(P)
Now using (&1 and Lemma [6.I] we once again see that
P. 2
69 [ (19 PR+ Vr P +ell(eo? + DD ap
o0 e?
2
< [ (veE@nr+ e+ M) ap
o0 e

~

1

2
b / (s’\vui(P, I+ L(P’,T) | )dP.
o0 €

~ 82,,a2n
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Moreover using the support property of m;; one has

(60) Vo (X, 7)] < / Vu¥. ol 4y,

QN{Y; dist(Y,00)>ror} [ X — Y™
If now P € 09, X € v5(P) and dist(Y,09) > ror, then triangle inequality yields
that

IX-Y|>ror—(14a)d >C >0,

provided that we choose § < 7% =: §o(r). Therefore choosing § < o(r), estimate

(60), Lemma [6.1] and the Cauchy-Schwarz inequality yields

/ sup |Vv(X,T)|2dP§/|Vu(Y,T)|2dY
0 Xevs(P) Q

61

oy u(P, )|

< '\Vut (P, 7)|? dP.
N/89(€‘V,u’ ( ?T)| + 8’ )

Hence choosing &’ small enough, say ¢ < £(d,r,€), we can absorb the term
Joq €' IVut (P, 7)|? dP on the right-hand side of (53) and (GI)) and in the left-hand

side of (B8). Thus, (B9), (€1) and (B8)) together yield

2
[ v npar s [ (19ruen? + o+ 2D
o0 20

e’ ) r

+ gn1teo / |(Vu)f (P, T)|* dP.
o0

Finally, (55) follows by using the fact that |0, ,u*| < |Vu?| and applying first

(B4)) and then (B3). O

6.2. Rellich estimates for the parabolic equation. Once again we start by
some basic estimates for operators with smooth diffusion coefficients. However, for
a Holder-continuous A we have the following lemma.

Lemma 6.6. Let A be a matriz satisfying properties (Al)—(A4). Assume that
Lau=01inQ x (0,T) and uw(X,0) =0. Then for every e > 0,

T T P 2
/ / |Vu(X, )2 dX dt < / / (a|vui(P, 12+ M) dP dt.
0o Jo* 0o Joq €

Proof. We multiply equation £4u = 0 by u and integrate by parts. Thereafter we
use the ellipticity assumption (A3) and the assumption u(X,0) = 0, which yield

T T
(62) i/ / u&,Auidet:/ / Zaij@uﬁju—i—u&gu dX dt
0 JoQ 0 JO*

ij

T
1
zu// |Vu|2dth+—/ lu(X, T)|*dX.
0o Jo* 2 Jo=

Now, neglecting the last term in the right-hand side of (62)) and applying Cauchy’s
inequality we obtain the estimate claimed in the lemma. (I
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Lemma 6.7. Let A € C®(2Qq \ 9Q) be a matriz verifying (I3). Then for each
6 > 0 one has

// IVA(X)||[Vu(X,t)?dX dt < 6" 1+a0// sup |Vu(X,t)]*dP dt
Q* o

Q X €Evs(P)
2
+m/0 /Qi IVu(X, )2 dX dt,

where v5(P) was defined in Lemma 63 and «q is the parameter appearing in (3.
Proof. The proof is practically identical to that of Lemma [6.3] hence omitted. O

To handle the Rellich estimates involving fractional derivatives of the solution
of the parabolic equation, we would also need the following lemma.

Lemma 6.8. Let A be a matriz satisfying properties (Al)—(A4). Assume that
Lau=01inQx (0,T) and u(X,0) = 0. Assume that H is a C! vector field on 9
with (H,N) > 0. Then, for every ¢ > 0, we have

T
/ (H,Vu(X,t)) dyu(X, ) dX dt
O+

// |Vt (P12 + ‘D/ (Pt)‘ )det.
o0

Proof. Let v and w be solutions of £ 4 = 0in 2x (0, T) and v(X,0) = w(X,0) = 0.
Then, using the equation for v and w and the divergence theorem we get

(64) Z/ / a”av(Xt)aw(Xt)dXdH/ /Qi (X, ) Qyw(X,t)dX dt

1,7=1

(63)

T
:ﬁ:/ / v(P,t)d, ,wr(P,t)dP dt.
oN

Now if we take v = w = Dt1/4u (noticing that Dt1/4u is also a solution of the
equation) in (64]) and use the ellipticity condition (A3), Lemma 2§ and the fact
that v(X,0) = w(X,0) = 0 (to be able to eventually omit the second term on the
left-hand side), we obtain

(65)

T T

//|Dt1/4vu(x,t)|2dthg/ / Dt1/4(8VAui(P,t)>Dt1/4(u(P,t))det
0 Q=+ 0 o0

T 12, T 1/2
< [ ([ oreora) ([ e opa)”
o0 0 0

Using (I4) we observe that 0;1,/4 = Df /4, Furthermore, if we take v = D
and w = Iy 4u we observe that these are still solutions of the equation and that
I, /4u(X,0) = 0. Therefore if we apply (G4) to these solutions and use the ellipticity
again we get

// |D3 (X, t)2dX dt
/20 T 1/2 1/2
N/ (/ 10, u*(P,1)| dt) (/ D 2u(P.1)Pdt) " ap
o0 0

3/4
T
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Thus (65), @0) and Cauchy’s inequality yield

T
(67) // |D,}/4vu(X,t)\2+|Df/4u(X,t)|2)dth
0 Q+
1/2
// e[ Vut (P12 + 1P ( )l)det.
89

Finally using the fact that d,u = D} / ‘D} /*u on the left-hand side of (©3), Lemma
and estimate (7)), we can conclude the proof of this lemma. O

Proposition 6.9. Let A be as in LemmaZ8l and assume that £ zu = 0 in Qx (0,T)
and uw(X,0) = 0. Then

T
/ / \Vut(P,t)]*dP dt
0 o0

T 2
Pt
S / / Vru(P,t)* + | Dy Pu(P 1) + M) P dt

+6" 1+a°// sup |Vu(X,t)]*dPdt,
17}

Q Xevs(P)

for any 6 > 0 and small enough ¢ € (0,£¢(9)).
Proof. Following the proof of (@3] we have

Z / /asz (P (P)s;(P)

i,7,k=1

— Hi(P)aju(P) - Hj<P>az-k<P>) O™ (P, ) Ou™ (P, t) dP dt

—i/ /Qi 2Zn: (X) Bu( X, 1) Deu( X, 1))

i=1

+ Z bij (X) Buu(X, 1) 9ju(X, t)} dX dt.

,j=1

Hence, the same argument as in the proof of ({A3) yields

T T
// |Vu(P,t)|2det§/ / |Vru(P,t)||u(P,t)| dP dt
0 o 0 on
T T
+/ (H,Vu(X,t))8tu(X,t)dth—|—// IVA(X)||Vu(X, t)|? dX dt.
O+ 0 Jo=*
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Now applying the Cauchy inequality to the first term of the right-hand side of the

above estimate, Lemma [6.7] and Lemma [6.6] to the second and Lemma 6.8 to the
third, we obtain for every d,¢e,¢’ > 0,

T
/ / |Vut (P, t)>dPdt
0 o0

S /OT /m (lVTu(P, )2 + |u(P, t)\z)det

T
+5"—1+a0// sup |Vu(X,t)|[>dPdt
15}

Q Xevys(P)

2 Ju ( t)[?
+ ao)/ /m e|Vut(P,t)|? + )det
1/2 2
// '|Vu P2+ P (Pt)‘)dpdt
o0

Taking & and &’ sufficiently small, say € < £¢(d) and &’ < &, we can absorb the
terms containing |Vu®| in the left-hand side of the estimate. This concludes the
proof of the proposition. O

At this point we state and prove our second Rellich-type estimates for the par-
abolic operator associated with the diffusion matrix B.

Theorem 6.10. Let B be as in the statement of Theorem and assume that
Lpu=01inQx(0,T) and uw(X,0) = 0. Then for all sufficiently small 6 € (0, 5o(r))
and € € (0,&0(9)), we have

T
/ / |Vut(P,t)>dP dt
0 o

T .
5/ / (IVTu(Rt)I?Jr\Dg/2u(P,t)‘2+u) AP di
o Joq .
T
+5”—1+0¢o/ / |(Vu)j(P, t)‘2 AP dt.
0 oN

Proof. We are going to follow the scheme of the proof of Theorem [6.5 so unless
otherwise stated, we use the same notation as there. We decompose u = w + v,
where this time £ ;w =0 in Q x (0,7"), and

n T n

o(X, 1) = — Z/ /ayirg(x,y,t—s) mis (V) By u(Y, 5) dY ds = S vy (X, 1)

ij=170 JQ i,j=1
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First we apply Proposition to the function w to get

(68)
T T
//\vui(P,t)Pdetg/ / |Vw®(P,t)|? dP dt
0 o0 0 oN
T
+/ / \VoE(P,t)|? dP dt
0 o0

T
5/ / (|va(P,t)|2+|D§/2w(p,t)|2+|w(P,t)|2)dpdt
0 o0

T T
+5"—1+a°/ / sup |Vw(X,t)\2det+/ / \VoE(P,t)|? dP dt
0 o 0 o0

Q Xevs(P)
T
S [ [ (19ru®0P 41D u(. 0 + fu(p0) apas
0 o0
T
+ §nteo / |(Vu). (X, 1)) dP dt
o0
T
[ [ (9 PR+ Do + (P o)) apar

+ 6" 1+a0/ / sup |Vou(X,t)|?dP dt.
00 Xevs(P)

Let 4,5 =1,...,n. Now Lemmas B3] B4 (¢), and (i) yield

IVoE(P,1)] + D} 20 (P,1)] + Juij (P, 1)]

\VU(Y s)]|
dY ds
/ /m{|y Plsror} 1Y — P["F2

grn+2/ /|VuYs)|des (P,t) € Sp.

Hence using Lemma we obtain
T
/ / (IVe=(P0) 2+ 1D 2u(P ) + [u(P,0)) dP dt
o Joo

1 T
S T2n+4/ /|VU(Y7 s)|>dY ds
~ r2"+4/ / e[Vut (P )] + |U( o )det

Moreover, the same reasoning as in the proof of Theorem and Lemma
yields for § < do(r) that

/ / sup |VvXt)|2det</ /|VuYt)|2det
00 Xevs(P)

// eVt (P02 + [ )‘)dpdt
o
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To conclude we only need to pick € small enough such that we can absorb the
terms corresponding to £|Vu®|? in the left-hand side of (68), which finally yields

T
/ / \Vut(P,t)]*dP dt
0 oN

T
S [ [ (19ru® R 41D 2up. 0 + fu(p.0)R) apdi
0 o0

T
+5"—1+a0/ / |(Vu)f (X, t)]?dP dt.
0 on

7. INVERTIBILITY OF OPERATORS ASSOCIATED TO THE LAYER POTENTIALS

7.1. Invertibility of BSI. The main result of this section is the proof of the
invertibility of BSI. To achieve this we shall start by showing the invertibility of the
Fourier-transformed layer potentials associated to suitable pieces of the diffusion
matrix A.

Lemma 7.1. Let B be the diffusion matriz in Theorem 65l Then for 7 # 0 the
operators £1/2 4+ (K%)*, defined in Remark [l verify the estimate

lgllzzc00) S (1 + %) H ( + % + (KTB)*)Q‘

Proof. We only give the proof for 1/2 + (K7%)*, since the proof for —1/2 4 (K% )* is
almost identical.

Let g € L%(092) and set u(X,7) := S5 (g)(X). By the jump relation in Proposi-
tion B.9] we can write

©9) 9= (5+E)g— (— 5+ L))o =u — 0,0

From now on we drop the subscript B in the normal derivatives.

Next, since u(X,7) = SE(g)(X), we have that Lpu=0in Q and for § < do(r)
(see the proof of the second part of Theorem[G.5]), Rellich estimate (B3] and estimate
@) (i.e. the boundedness of (VSE)F) altogether imply that

g € L*(09).

L2(6Q)

@) [ o (PoRaps [ (PP +loat (P48 0 lg(P)?) ap
Now Lemma [6.1] yields (observe that 7 # 0)

u(P, 7)|?

uw(Y, 2dY,S/ i8l,uiP,7' 24
| wvnrar s [ (S pnp+

]

) dP
and

2
/ \vu(X,T))deg/ (a\aVAui(P,T)FJrM)dP.
Q* 0 €

Therefore adding these two estimates we obtain

/Qi (IVa(X, 72 + u(X, 7)) dX

(71) 1 , 1 1 )
< /m (04 I (PP + 204 (P m) ) P

7]
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On the other hand, (71]) and Lemma [6.2] yield

lu(P, 7')|2 dP
o0

< C/Qi (\vu(x, 2+ u(X, T)|2) dx

§05(1+i)/ |ayu+(P,r)\2dP+9(1+i)/ |u(P, T)|*dP.
1T/ Joa € ITl” Jaq

Thus taking ¢ = 2C(1 + 1/|7|)) we obtain

2
(72) / (PP < (14 ) / 0, u (P,7)|? dP.
oQ 7] oQ
Thus combining ({0) and (72) we have
(73)
1

2
/ |3Uu+(P,T)|2dP+/ 0,u” (P,7)[?dP < (1+—) / 0, ut (P, )[>dP
aQ oQ 7| oQ

+ 5"—1+a0/ lg(P)|* dP.
o0
Therefore, using ([69) and (73), we obtain for § < do(r),
lgllr200) S N10vu™ L2 00) + 10y WHL?(@Q)

<o(1+ |T|)H< K5)')g

Now if we take § < min{dy(r), (o5)% ("~1+20)} then

(o
L2(69) + g2 o0).

l9llz2o0) S 10 lz2gon) + 100~ ||Lz<amw(1+ )H( (K5)")g]

L£2(89)
which is the desired estimate. O

The final step here is to show the invertibility of the Fourier-transformed BSI
associated to the matrix A.

Lemma 7.2. Let A satisfy (A1)—(A4) defined as in Lemma 27 Then for 7 # 0
the operators £1/2 + (K7)* are invertible in L*(0S)) and satisfy the estimate

. g€ L*09).

9]l 200) S (1+ _)H(i + (KL )g‘ £2(00)

Proof. As before, we write A as B4 C where B := A+ A— A and C := A") — A,
Then we observe that

1 T\ % 1 T \* T \* T \*
i§+(KA) :i§+(KB) + (K%)* — (KB)",

and Lemma [71] yields that

g2 < (1+ )H(i +(K3)" )| g€ L(09).

L2(89)
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: 1 T \* __ 1 T\ * T \* T \*
Moreover since 5 + (K3)* = £5 + (K7)* — (K7,)* + (K%)*, we have

n
+ (KTB)*>9‘

lollom < (1+ ) (+5 .
S (ol (3 + 000 = 0 + <)l
N (1 + %) H ( + % + (KL)* )g||L2(aQ)

2]

_|_
A
_|_
t_/
N

e

L2(89)
Now using Theorem [£.7] (estlmate B9)) and Lemma 27 we have

(AR S 14— BI2 gl 200y S 112 gz o0

SNIAT = AL gl 2 00) < er?lgllz00),

where the last estimate follows from Lemma 2771 Therefore choosing r so small
that c(1 + 1/|7|)r®0/? < 1/2, we will have

loleon < (1+ )| (5 + ®2)°)g]

7]

L2(89)
This shows that the operator 1/2+ (K7,)* : L?(9Q) — L?(09) is injective and has

closed range in L?(99). To conclude, we need to show that the range of 1/2+ (K7 )*
is equal to L?(99Q). We write

1 1 * *
(74) (5+%a) - (5+Ka) = (Ku—KS) + (K% - (%)) + (K4 - K3) -
First we observe that Lemma B (iv) and Lemma yield that K7, — KY is a

compact operator; hence (K% — K7)* is also compact. Now we claim that the

operator K9 — (K9)* is compact as well. Indeed, let I'4(X,Y) be the fundamental
solution of the elliptic operator V - (AV). Then as was shown in [I1, Theorem 2.6]
one has

fA(*Xva Y) - EO(Xa Y) + El(Xv Y),
where
Cn
(det A(Y))1/2(A-1(Y)(X - Y), X —Y)(n=2)/2
and |[VxE1(X,Y)| <|X = Y|'""+%/2 where a is the Holder exponent of A.
Now since the integral kernel of the operator (K%)* is the normal derivative of

[ 4(X,Y), estimates above yield that the integral kernel of K° — (K%)* is of the
form

EyX,)Y) =

(Vy (A1 (X)(Y = X),Y - X)), A (X)N(Y))
(det AQX)) /(AT (X)(Y - X),Y - X)"/2
(Vx(AT'()(X -Y), X - V), ATH(Y)N(X))
(det AQY)) 2(A (V) (X — V), X —Y)/Z
plus a kernel, which in light of the estimate for Vx FE;(X,Y) above gives rise to
a compact operator. This implies that the integral kernel of K — (K%)* can be

estimated by |X — Y|2~" modulo a kernel which gives rise to a compact operator.
Hence, using Lemma 23] we conclude that K° — (K°)* is compact. Thus, the
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operator on the left-hand side of (74)) is compact, and since 1/24 (K7%)* is injective,
Lemma [ZH yields the surjectivity of 1/2 + (K7)*. O

Now we are ready to state and prove one of the main results of this paper, which
concerns the invertibility of the boundary singular integral operator, which is the
backbone of the solvability results in section [8

Theorem 7.3. Assume that A verifies (A1)—(A4). Then, the operator £1/2 + K%
defined in Remark 2 is invertible in L*(Sr).

Proof. We only show the invertibility of 1/24K% since the invertibility of —1/24K%
is done in a similar way. First we show the injectivity of 1/2 4+ K%. To this end
suppose f € L*(St) is such that (1/2+ K%)f = 0. Then if u(X,t) = Sf(X,t), the
jump relation in Proposition .10 yields that d,u™ = 0. Now using (€2)), it follows
that u = 01in Q" x (0,7) and hence v = 0 in St. Furthermore, (62)) also yields that
u=01in Q~ x (0,7), and therefore 9,4~ = 0. Thus once again the jump relation
in Proposition yields that f = 0 and hence (1/24 K% ) is injective. In order to
prove the surjectivity of (1/2+ K% ) we follow the strategy of Shen in [I3, Theorem
4.1.18]. Take an arbitrary f € L?(St) and extend it to 9 x R by setting

f(Pt) if 0<t<T,
h(P,t):= ¢ —f(P,t—=T) if T <t<?2T,
0 if 2T'<t or t<O.

This function is in L2(0Q x R) N L}(9Q x R), and therefore its Fourier trans-
form in ¢, i.e. /h\(P, T), is continuous in 7. Furthermore /H(-,T) € L?(09) for each
7 € R and E(P, 0) = 0. Using Plancherel’s theorem it follows that HE”L%&QXR) =
ClhllL200xr) S 1 fllL2(sp)- Now if 7 # 0, then using the invertibility of 1/2+ (K7 )*
on L?(09) established in Lemma [T2] there exists ¢(P,7) € L?(99) such that

(75) (1/2+ (K2)*) (P, 7) = h(P, 7).

For 7 = 0, thanks to the fact that h(P,0) = 0, we can set ¢(P,0) = 0 and hence
produce a solution to (78 for all values of 7. We will show that

(76) el Lzoaxr) < CrllfllL2(se)-
Indeed, Lemma [71] yields that

1N\ ~
(77) (Tl z200) S (1 + m) I1h(, )2 00 -

Therefore fIT\Zl Joa lo(P, )2 dPdr S |Rl12 008 S Ifll72(s,)- On the other

hand, for |7| < 1, using the fact that E(P, 0) = 0 and applying the mean value
theorem and the Cauchy-Schwarz inequality we deduce that

R 2T T
(P, < || / t|h<P,t>|dtgcT|T|{/o FPOP de 2.

This together with (77) yields that fIT\<1 Joa lp(P,T)I?dPdr < Cr || |72 (s, This
establishes (76). Now let ¢(P,t) € L?(09 x R) be such that its Fourier transform
in ¢ is equal to ¢(P, 7). Then for almost all (P,t) € 92 x R we have

¢

0+ [ [ Ka(PQt -5 0Q9) dQds = ()

—o0 J O
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Furthermore, since h(P,t) = 0 for t < 0, an argument similar to that of the injec-
tivity of 1/2 + K% shows that ¢(P,t) = 0 when ¢ < 0. Now, since for (P,t) € S,
h(P,t) = f(P,t), we have for almost every (P,t) € Sp that

0+ [ [ RAPQE— 5 0(Q.s)dQds = (1/2+ K)u(P) = (P.0)
0 Joq

Therefore 1/2+ K is also surjective and hence, because of its injectivity, invertible.
O

Corollary 7.4. Assume that A satisfies the conditions (A1)—(A4). Then, the op-
erators £1/2 4+ K are invertible in L*(St).

7.2. Invertibility of the SLP. For the solvability of the regularity problem we
would also need the following invertibility result.

Theorem 7.5. Assume that A satisfies the conditions (A1)—(A4). Then, the single-
layer operator S is invertible from L?(St) to HV/?(Sr).

Proof. First we show that S4 is injective. To this end take f € L?(Sr) and set
u = Spf, with B as in Theorem Then Lpu = 0 and u(X,0) = 0. Moreover
the jump relation in Proposition EI0 yields

=5+ 0m) )~ (= 5+ Kn)*)f = Bupu —u,u.

Therefore the Rellich estimates in Theorem (for § < dp(r)) and the bound-
edness result ([B1]) yield that

1fllz2(se) S ||ay5u+||Lz<sT> +10vsu” ll2(s1)
)+ 1D 250y + 1l 2250
46 H(VSBf) [FEIE)

S lullgrazsyy + 8= ||l p2(sr)-

So we arrive at the invertibility estimate

I fllz2(s0) S NISBfH11/208,) +

However, since Sgp = Sa + S — S, we also have

(78)
£l z2(sey S ISafllanirzisy) + 1S = Sa)flarisosm 6 = Ifllzzse
= |Safllrarzcsy + V(S — SA>f||L2(sT> + 1Dy 2(83 —Sa)fllz2(sm)

+ (SB = Sa)fllLzcsry +
Now using Theorem [£.14] and Lemma 2.7l we can show that the last three terms on
the right-hand side of (78]) are bounded by ||A — B||<1342||f||L2(5T) S roo/2|| fll 2 (sp)-
So taking 7 small enough we can absorb the second, third and fourth terms on
the right-hand side of (78) into the left-hand side, and thereafter choosing ¢ in a

suitable manner, we can do the same with the fifth term on the right-hand side of
(@) and finally obtain

(79) [ fll2(sr) S NISafllmarirzisy-
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Thus if u = 0, then ([9) yields that f = 0, and therefore S4 is injective and its
range is closed in H1/ 2(S7). The surjectivity of the single-layer potential is quite
standard and is handled in many papers; see e.g. [2, Theorem 5.6 | or [13, Theorem
4.2.1]. We would like to mention that the main part of the surjectivity-proof hinges
on two main steps: one is an approximation argument and the existence of regular
solution to the Dirichlet problem for equations with Holder-continuous coefficients
on smooth domains; see [9]. The other is the existence and uniqueness of the
solution to the Neumann problem, which will be established in Theorem O

8. SOLVABILITY OF INITIAL BOUNDARY VALUE PROBLEMS

Given all the information and estimates which have been gathered in the previous
sections, one has the following three theorems which state the well-posedness of the
DNR problems. The proofs of these statements are completely standard and can
be done in the same way as e.g. [5]; hence we omit the details.

8.1. Solvability of the Dirichlet problem.
Theorem 8.1. Let T' > 0, Q be a Lipschitz domain and A a matrix verifying

properties (A1)—(A4). If f € L*(St), then the function u := D(=1/2+ K)~1f is
the unique solution of the following initial Dirichlet boundary value problem:

du(X,t) — Vx - (A(X)Vxu(X,1)) =0 in Qx(0,T),
u(X,0)=0, ae Xe€Q,

lim w(X,t)= f(Pt), a.e (Pt)e€Sr,

xes ()
and
luf |2 (s2) S I E2(s0)-
Proof. The proof goes along the same lines as for [5, Theorem 2.3]. ]

8.2. Solvability of the Neumann problem.

Theorem 8.2. Let T > 0, Q be a Lipschitz domain and A a matriz verifying
properties (A1)—(A4). If f € L*(St) with fSTf = 0, then the function u :=
Sa(1/24K%)7Lf is the unique solution of the following initial Neumann boundary
value problem:

du(X,t) — Vx - (A(X)Vxu(X,1)) =0 in Qx(0,T),
uw(X,0)=0, ae X €,
Oy u(Pyt) = f(P,t), a.e. (Pt)€ Sr,
and
0 (22 sz + 1V El| L2(s2) + H(Dtl/Qu)*iHLQ(ST) S llz2(se)-

Proof. The proof goes along the same lines as for [5, Theorem 2.4]. O
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Solvability of the regularity problem.

Theorem 8.3. Let T > 0, Q be a Lipschitz domain and A a matriz verifying
properties (A1)~(A4). If f € HYY/2(Sy), then the function u := SA(SIST)ilf is

the

unique solution of the following initial regularity boundary value problem:
Ou(X,t) —Vx - (A(X)VXU(X,t)) =0 in Qx(0,7),
uw(X,0)=0, ae Xe€Q,
)}iinp w(X,t) = f(P,t), a.e (Pt)e Sy,

Xevy(P)
and
1/2
[l zasry + 1V E z2se) + 10 *0)E 2 (s0) S 1 llarar2(sey-
Proof. The proof goes along the same lines as for [5, Theorem 3.4]. (]
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